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CHAPTER I 


KINEMATICAL PRELIMINARIES 

1. The displacements of rigid bodies. 

The name Analytical Dynamics is given to that branch of knowledge 
in which the motions of material bodies, considered as due to the mutual 
interactions of the bodies, are discussed by the aid of mathematical analysis. 

It is natural to begin this discussion by considering the various possible 
types of motion in themselves, leaving out of account for a time the causes 
to which the initiation of motion may be ascribed ; this preliminary enquiry 
constitutes the science of Kinematics. The object of the present chapter is 
to establish a number of kinematical theorems which will be required in the 
rest of the work. 

Kinematics is in itself an extensive subject, for a complete account of which the student 
is referred to treatises dealing exclusively with it, e.g. that of Koenigs (Paris, 1897). In 
what follows we shall confine our attention to theorems which are of utility in the appli- 
cations of Kinematics to Dynamics. 

We shall say that a material body is rigid when the mutual distance of 
every pair of specified points in it is invariable, so that the body does not 
expand or contract or change its shape in any way, although it may change 
its position with reference to surrounding objects. 

If a rigid body is moved from one position to another, the change of 
position is called a displacement of the body. Certain special kinds of 
displacement have received specific names; thus, if the position in space 
of every point of the body which lies on some straight line L is unchanged, 
the displacement is called a rotation about the line L ; if the position in 
space of some point P of the body is unchanged, the displacement is called 
a rotation about the point P ; and if the lines joining the initial and final 
positions of each of the points of the body are a set of parallel straight lines 
of length l, so that the orientation of the body in space is unaltered, the 
displacement is called a translation parallel to the direction of the lines , 
through a distance l. 
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2. Euler's theorem on rotations about a point*. 

Consider a rigid body, one of whose points is made immoveable by some 
attachment ; suppose that the body is free to turn about this point in any 
manner, and let any two possible configurations of the body be taken: for 
convenience we shall call these the configuration P and the configuration Q. 
We shall now shew that it is possible to bring the body from the configuration 
P to the configuration Q by simply rotating it about some definite line 
through the fixed point, i.e. that a rotation about a point is always equivalent 
to a rotation about a line through the point. 

To establish this result (which was first given by Euler), denote the fixed 
point by 0; let OA , OB be the positions, in the configuration P, of two lines 
through the fixed point which are fixed in the body and move with it ; let 
0A\ OB' be the positions of the same lines in the configuration Q. Draw 
the plane which is perpendicular to the plane AO A' and bisects the angle 
AO A': and draw also the plane which is perpendicular to the plane BOB' 
and bisects the angle BOB . Let 00 be the line of intersection of these twc 
planes, supposing them to be not coincident-; if they are coincident, we 
denote by OG the line of intersection of the planes OAB and OA'B'. 

Then clearly in either case the line 00 is related to the lines 0A\ OB 
in exactly the same way as it is related to the lines OA and OB; that is to 
say, the angles AOG and BOG axe respectively equal to the angles A'OG and 
BOG ' It follows that if the system OABG is rotated about 0 in such a way 
that the lines OA and OB come into the positions OA' and OB respectively, 
then OG will retain its position unchanged. The line OG is therefore 
unaffected by the displacement in question, and so the displacement can 
be represented by a rotation through some angle round OG; which proves 
the theorem. 

When a body is continuously moving round one of its points, which is 
fixed in space, the displacement from its position at time t to its. position at 
time t -f At, can, by Euler's theorem, be obtained by rotating the body about 
some definite line through the fixed point. The limiting position of this 
line, when the interval At is indefinitely diminished, is called the instantaneous 
axis of rotation of the body at the time t 

When a body is continuously moving round one of its points, which is fixed, the locus 
of the instantaneous axis in the body is a cone, whose vertex is at the fixed point : the 
locus of the instantaneous axis in space is also a cone whose vertex is at the fixed point 
Shew that the actual motion of the body can be obtained by making the former of these 
cones (supposed to be rigidly connected with the body) roll on the latter cone (supposed to 
be fixed in space). s (Poinsot.) 

A similar proof shews that if any two positions of a plane figure in the 
same plane are given , the displacement from one position to the other oan be 
* Novi Comment* JPetrop. xx. (1776), p. 189, § 25. 
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regarded as a rotation about some point in the plane . This point is called 
the centre of rotation. 

When the body is regarded as continuously moving, the small displace- 
ment from one position to the position which succeeds it after an infinitesimal 
interval of time can therefore be accomplished by a rotation round a point ; 
this point is called the instantaneous centre o f rotation. 

Example 1. A lamina moves in any manner in its plane- Prove that the locus at any 
instant of points which are at inflexions of their paths is a circle, which touches the loci 
in the lamina and in space of the centre of instantaneous rotation. (ColL Exam.) 

Example 2. A rigid body in two dimensions is subjected successively to two finite 
displacements in its plane. If D 2 be the line joining the centres of displacement, and if 
&i be the line which is brought into the position Z> 2 by half the first displacement (i.e. 
by rotation through half the angle), and if Z> 3 be the position to which Z> 2 is brought by 
half the second displacement, shew that the centre of the total displacement of the rigid 
body is the intersection of D x and D z . (ColL Exam.) 

3. The theorem of Rodrigues and Hamilton *. 

Any two successive rotations about a fixed point can be compounded into 
a single rotation by means of a theorem, which may be stated as follows : 

Successive rotations about three concurrent lines fixed in space , through twice 
the angles of the planes formed by them , restore a body to its original position. 

For let the lines be denoted by OP, OQ, OR. Draw Op, Oq, Or per- 
pendicular to the planes QOR, ROP, POQ respectively- Then if a body is 
rotated through two right angles about Oq, and afterwards through two right 
angles about Or, the position of OP is on the whole unaffected, while Oq is 
moved to the position occupied by its image in the line Or; the effect is 
therefore the same as that of a rotation round OP through twice the angle 
between the planes PR and PQ, which we may call the angle RPQ. It 
follows that successive rotations round OP, OQ, OR through twice the angles 
RPQ, PQR, QRP, respectively, are equivalent to successive rotations through 
two right angles about the lines Oq, Or, Or, Op, Op, Oq; but the latter 
rotations will clearly on the whole produce no displacement; which establishes 
the theorem. 

4. The composition of equal and opposite rotations about parallel axes . 

A case of special interest is that in which a body is subjected in turn to 
two rotations of equal amount in opposite senses about *two parallel axes. 

In neither displacement is any point of the body displaced in a direction 
parallel to the axes, and this is therefore true of the total displacement. 
Moreover, if any line be taken in the body in a plane perpendicular to the 

* O. Rodrigues, Jowm. de Math. v. (1S40), p. 380; Hamilton, Lectures on Quaternions , § 344 ; 
the proof here given is due to Burnside, Acta Math. xxv. (1902). 
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axes, this line in the first displacement will be turned through an angle 
equal to the angle of rotation, and in the second displacement will be turned 
back through the same angle; so its final position will be parallel to its 
original position; which evidently can be the case for every line without 
exception, only when the total displacement is equivalent to a simple 
translation. It follows that two successive equal and opposite rotations about 
parallel axes are equivalent to a translation in a direction perpendicular to 
the axes; or, in other words, a rotation about any axis is equivalent to 
a rotation through the same angle about any axis parallel to it, together with 
a simple translation in a direction perpendicular to the axis. 

The converse of this, namely the theorem that a rotation of a rigid 
body about any axis , preceded or followed by a translation in a direction 
perpendicular to the axis, are together equivalent to a rotation of the body 
about a parallel axis, is also true, being essentially the same as the result 
stated in § 2, that any displacement in a plane can be regarded as a rotation 
round some point in the plane. By considering the angle between the 
initial and final positions of any line which is perpendicular to the axis and 
moves with the body, we see that the angles of rotation round the two axes 
are equal. 

5. Ghasles ? theorem on the most general displacement of a rigid body * 

We shall now consider displacements of a more general character. It is 
evident that a free rigid body can be . moved from any one selected con- 
figuration P in space to any other Q by first moving some selected point of 
the body from its position in the configuration P to its position in the 
configuration Q, each of the other points of the body being moved by a simple 
translation parallel to this (so that the body is oriented in the same way after 
the operation as before), and secondly rotating the body about this point into 
the configuration Q . By Euler’s theorem, this latter operation can be 
performed by. simply rotating the body about a line through the point; so 
we see that the most general displacement of a rigid body can be obtained by 
first translating the body , and then rotating it about a line. 

We shall now shew that the line about which the rotation takes place can 
be so chosen , that the motion of translation is parallel to this line. For let A 
be the initial position of any point c f the body, and B the position to which 
this point is brought by the motion of translation. Let AK be the line 
through A parallel to the line round which the rotation takes place, and let 
K be the foot of the perpendicular from B on AK. Then the motion of 
translation can evidently be accomplished in two stages, the first of which 
is a translation parallel to the line about which the rotation takes place, 

* Mozzi, Dncorso matematico sopra ilrotamento momentaneo del corpi, Naples, 1768; Cauchy, 
Exercices d*t Math. n. (Paris, 1827), p. 87; Oeuvres, (2) vn. p. 94; Chasles, Bulletin Unit', del 
Sciences (F6russac), xiv. (1830), p. 321 ; Comptes Jiendus de VAcad. xvi. (1843), p. 1420. 



4 - 6 ] 


Kinematical Preliminaries 


5 


bringing the point A to the position K, and the second of which is 
a translation perpendicular to the line about which the rotation takes place, 
bringing the point K to the position B . But by § 4, the second translation, 
together with the rotation which follows it, are together equivalent to 
a simple rotation about a new axis parallel to the first one. If therefore any 
point on this axis be taken as base-point, the whole displacement can be 
accomplished by a translation of the body parallel to a certain line through 
this point, together with a rotation about this line; this establishes the 
theorem. 

This combination of a translation and a rotation round a line parallel to 
the direction of translation is called a screw ; the ratio of the distance of 
translation to the angle of rotation is called the pitch of the screw. It is 
clear that in a screw displacement, the order in which the translation and 
rotation take place is indifferent. 

6. RalphemJs theorem on the composition of two general displacements . 

Halphen has shewn* how to determine geometrically the resultant of any two screw- 
displacements as a screw-displacement. 

Let A x and A 2 denote the axes of the two screws, and A n their common perpendicular. 
Let B x be the line which is brought to the position A 12 by half the first displacement 
(i.e. half the translation, and rotation through half the angle), and let B 2 be the line to 
whose position A x2 is brought by half the second displacement; let C denote the common 
perpeudicular to the lines B x and B 2 . Halphen’s result is that the axis of the resultant 
screw-displacement is C, and the displacement is twice that which brings the line B x to the 
position B 2 . 

For let JD X and D 2 be lines such that half the given displacements will bring A 12 to the 
position D x and D 2 to the position A u respectively, and let C' be the common perpendicular 
to Di and D 2 . 

The figure thus obtained, and that which is obtained from it by rotating it through two 
right angles about A X2 , evidently coincide ; whence we have the relations : 

Intercept made on B x by A x and ^7= Intercept made on D x by A t and C', 

Intercept made on B 2 by A 2 and (7= Intercept made on D 2 by A 2 and G\ 

Intercept made on C by >2^ and 2? 2 = Intercept made on G' by D x and J ) 2 , 

Angle between the planes A x B Xy B X G=* Angle between the planes A x l) u D x G\ 

Angle between the planes A 2 B 2y B 2 C*= Angle between the planes A 2 D 2 , D 2 C' y 
Angle between B x and B 2 — Angle between D x and JD 2 . 

It follows that the screw about A x brings 0 to the position of C' produced, the inter- 
section of B x and G being brought to the position of the intersection of D x and G' ; and 
then the screw about A 2 brings G f to the position of C produced, the intersection of 
JD 2 and G' being brought to the intersection of B 2 and G; so G is the axis of the resultant 
screw, and the amount of the translation is twice the intercept made on G by B x and B 2 . 
Also the line B x , which by the first screw is brought to the position is by the second 
brought to a position making the same angle with B 2 that B 2 makes with B x ; and therefore 

. * Nouvelles Annales de Math . (3) i. p. 298 (1882). The proof given here is due to Burnside, 
Mess, of Math. xix. p. 104 (1889). 
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the rotation of the resultant screw is twice the angle between B 2 and B 1 . This establishes 
Halphen’s theorem. 

Example. Shew that any infinitesimal displacement of a rigid body can be obtained 
by the composition of two infinitesimal rotations round lines, and that one of these lines 
can be arbitrarily chosen. 

7 . Analytic representation of a displacement 

We shall now see how any displacement of a rigid body can be represented 
analytically. 

Let rectangular axes Oxyz be taken, fixed in space : these will be supposed 
to form a right-handed system, i.e. if the axes are so placed that Oz is directed 
vertically upwards and Oy is directed to the northern horizon, then Ox will 
be directed to the east. Let the displacement considered be equivalent to a 
rotation through an angle eo about a line whose direction-angles are (a, / 3 , 7), 
and which passes through a point A whose coordinates are {a, b, c ), together 
with a translation through a distance d parallel to this line. The angle © 
must be taken with its appropriate sign, the sign being positive when the line 
(a, /3, 7) being directed vertically upwards, the rotation from the southern 
horizon to the northern is round by the east. Let the point P whose 
coordinates are (#, y, z) be brought by the displacement to the position of the 
point Q (X, Y, Z); and let the point P be brought by the translation alone 
to the position of the point R (f, 17, f) ; then we have evidently 

£=# + <£ cos a, ?7 = y-fdcos& + 

Let K be the foot of the perpendicular from R (or Q) on the axis of 
rotation, and let L be the foot of the perpendicular from Q on KR. Then 
we have 

X — f; = projection of the broken line RLQ on the axis Ox, 

it being understood that projections have their appropriate signs, so that the 
projection of a line AB on the axis of a. is {x B — xf), not {x A — x B ). 

Now the projection of KR on the axis Ox is 

ff — a — (projection of AK on the axis Ox) 

or a — cos a {(f — a) cos a -f (17 — 6) cos # + (£ — c)cosy}, 

and as RL = — (1 — cos q>) KR , it follows that the projection of RL on the 
axis Ox is 

- (1 — cos &>) [£ — a — cos a {(f — a) cos a + (17 — 6) cos + ( ? — c) cos 7}]. 

Moreover, the line LQ is normal to the plane RKA, and its direction-cosines 
are therefore proportional to the quantities 

(f— c)cos 5 — (17 — 6jcos7, (f -a)cos7 — (f — c)cosa, 

(17 — b) cos a — (If — a) cos J 3 , 
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and since the sum of the squares of these three quantities, divided by the 

expression {(£ — a) 2 + (77 — 6) 2 + (f — c ) 2 }, represents the quantity sin 2 BAK 9 it 
follows that the sum of the three squares is equal to KR\ and the three 
quantities themselves are the projections on the axes of a length ±KR 
measured along the line LQ. Since LQ = ± KR sin the projection of LQ 
on the axis Ox is therefore 

± sin g> {( £ — c) cos yS — (y - b) cos y}. 

On considering a special case, e.g. supposing that the axis of rotation is the 
axis Oz, we see that the upper sign is correct ; and thus we have 
X — f = — (1 - cos «) {(? — a) — cos 2 a(| — a) 

— cos a cos ft (tj — b) — cos a cos y (f — c)} 

+ sin <0 {cos ft (£ - c) — cos y (17 - 6)}. 

Substituting for 7 j, £ their values in terms of x, y, z } we have 

X=a? + dcosa — (1 -cos ©) {(# — a)sin 2 a 

— cos a cos (2/ — 6) — cos a cos 7 — c)} 

+ sin ft) {cos$(£ — c) — cosy (y — 6)}. 

Similarly we have 

Y — y 4- d cos £ — (1 — cos cd) {(y — J) sin 2 >8 

— cos /9 cos y (z — c) — cos £cos a (x — a)} 

4- sin ft) {cos y (5? — a) — cos a (.z — c)} 

and Z—z-\-d cos y — (1 — cos co) {(z — c) sin 2 7 

— cos y cos a (# - a) — cos y cos / 3 (y-~b)} 

4 - sin © {cos a (y — &) — cos (# — a)}. 

These equations give the new coordinates X, Y, Z in terms of the 
coordinates x } y, z of the original position of the point and the quantities 
which define the displacement. 

8 . The composition of small rotations. 

We shall now apply the last result to the ease in which the rotation is 
infinitesimal, the axis of rotation passing through the origin and there being 
no motion of translation. We shall write S\fr for g>, where Ssfr is a small 
quantity whose square can be neglected. The equations of the last article 
now become 

'X*=x + (z cos £ — y cos 7) Sy/r, 

- F = y 4- (x cos y — z cos a) Sijr, 

Z — z + (y cos a — # cos @) Syfr. 

But these are the equations which we should obtain if we successively (in 
any order) subjected the body to infinitesimal rotations cos a. Sty about Ox, 
cos ft.Syfr about 0 y, and cosy. 8 ^* about Oz. It follows that any small rota- 
tim Syfr about a line OK is equivalent to successive small rotations Srjr . cos KOx 
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about Ox , S^r . cosKOy about Oy, and Syfr . cos KOz about Oz, where Ox, Oy, Oz 
are any three mutually perpendicular lines which intersect OK in one of its 
points , 0 . 

9 . Euler s parametric specification of rotations round a point*. 

The analytic expressions for the translational part of a displacement are, 
as we have seen, extremely simple; but the expressions for the rotational 
part are not so simple, and these will now be further considered. Suppose 
then that a rigid body is rotated through an angle co about a line through 
the origin, whose direction-angles are a, ft, 7. By § 7 , the coordinates 
( X , Y, Z) of the new position of a point whose original coordinates were 
(sc, y, z) are given by the equations 

(X = x — 2 sin* (■ x sin 2 a — y cos a cos ft — z cos a cos 7) 

4- 2 sin %a> cos ^a> (z cos ft — y cos 7), 

F= y - 2 sin 2 |o> (y sin 2 ft — z cos ft cos 7 — x cos ft cos a) 

-I- 2 sin \ca cos ( x cos 7 — z cos a), 

; Z = z — 2 sin 2 f o> ( z sin 2 7 — x cos 7 cos a — y cos 7 cos ft) 

4* 2 sin cos (y cos a — a? cos ft). 

Now introduce parameters rj, £ defined by the equations 
f='cosasin Jet), 97 = eos/8sin|&>, f=eos7sin^G>, %=cos|-a); 
these parameters evidently satisfy the identical relation 

?+^+r 2 +% a =i, 

and the above equations can be written in the form 

%U;v-£x)y + 2 (!;£+vx) z ’ 

■ F = 2 (^ + r X )* + (-| 2 +^-? 2 + ^) y + 2 (^-|^)^ 
%(&-vx) a! + 2 (.v£+!;x)y+(-? > -v*+Z i +x‘) z - 

If therefore the coordinate axes are denoted by OXYZ, and if moveable 
axes which originally coincide with these are brought into the position Oayyz 
by the given rotation, the direction-cosines of the two sets of axes with 
reference to each other are given by the following scheme: 


x 

V 

z 



Novi Comment . Petrojp. xx. (1776), p. 208, § 6 sqq. 
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It is readily seen that the parameters (£", rj', x "), corresponding to the resultant of 
two successive displacements (£, 77 ', f', x') and (f, 77 , f, *), are given by the equations 

r- +*f, 

r- &-v?+cx'+xC, 

XX-&-W-CC- 

These formulae (which were discovered independently at different times by Gauss, 
Rodrigues, Hamilton, and Cayley) really constitute the theorem for the miUtipiieation of 
quaternions. For x» 9 , £ may be regarded as the components of a quaternion* 
X+£t-H ?/+ fir, where i, y, ir satisfy the equations 

i’ 2 — ,/ 2 =£ 2 = - 1, ij~ jk~ - hj K® - ik=j ; 

and the above formulae are then all comprehended in the single equation 

The reader who is acquainted with quaternions will observe that the effect of the 
rotation on any vector p is to convert it into the vector qpq~\ where £ denotes the 
quaternion x+fi+V+f#; the quaternion itself is not the rotational operator. 

10. The Eiderian angles. 

The most practically useful of the various methods of representing 
parametrically the displacement of a rigid body due to a rotation round a fixed 
point is likewise due to Eulerf: it has the disadvantage of being unsym- 
metrical, but is otherwise very simple and convenient. 

Let 0 be the fixed point round which the rotation takes place, arid let 
OX YZ be a right-handed system of rectangular axes fixed in space. Let 
Oxyz be rectangular axes fixed relatively to the body and moving with it, 
and such that before the displacement the two sets of axes OXYZ and Oxyz 
are coincident in position. Let OK be perpendicular to the plane zOZ, 
drawn so that if 0Z is directed to the vertical and the projection of Oz 
perpendicular to 0# is directed to the south, then OK is directed to the east. 

Denote the angles zOZ, YOK , y&K by 6, <t>, yfr, respectively : these un- 
known as the three Ealerian angles defining the position of the axes Oxyz 
with reference to the axes OXYZ. 

In order to find the direction-cosines of Ox, Oy , Oz, with respect to OX, 
we observe that these are equal to the projections on Ox, Oy, Oz, respectively, 
of a unit length measured along OX. Now this unit length has projections 
cos <f> along OL and — sin <f> along OK, where 0L is the intersection of the 
planes XOY and Z0z\ but a length cos <j> along OL has projections cos <j> sin 0 
along Oz and cos <f> cos 0 along 0M, where OM is the intersection of the 
planes xOy and ZOz ; and a length cos <f> cos 0 along OM has projections 
cos <f > cos 0 cos along Ox and — cos <f> cos 0 sin along Oy; also, a length 
— sin <f> along OK has projections — sin sin ^ along Ox and — sin <f> cos 

* This quaternion will have its tensor equal to unity; 
t Novi Comment . Petrop . xx. (1776), p. 189. 
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along Oy. Hence finally the projections on Ox, Oy , Oz respectively of the 
unit length measured on OX are 

cos 4> cos 6 cos yjr — sin <f> sin along Ox 
■ — cos <f> cos 6 sin — sin <f> cos ifr along Oy, 
cos <j> sin 6 along Oz. 

Proceeding in this way, we obtain for the direction-cosines of the two sets of 
axes OX YZ and Oxyz with respect to each other the following scheme : 


x 


V 


z 


11. Connexion of the Eulerian angles vrith the parameters tj, r), £ 

The relations between the Eulerian angles 8, <f>, yjr and the parameters 
£ V> £ X °f § 9 may be obtained by comparing the schemes of direction- 
cosines which have been given in §§ 9 and 10 ; they may however be obtained 
directly as follows : 

Let OXYZ and Oxyz be the fixed axes and the axes derived from these 
by the rotation o> round a line OR, whose direction-angles are (a, ft, 7 ). 
Draw a sphere of unit radius with the point 0 as centre, so that planes 
passing through 0 intersect the sphere in great circles, and lines intersect the 
sphere in points. Then in the spherical triangle RZz, the sides are 7 , 7 , 8, 
and the angle at R is <*> ; whence we have the relation 

sin ^8 = sin 7 sin 

Moreover, let v denote the angle RZY, so R%z » — <f> — v. Then the 

arc RZ is brought to the position Rz by successive rotations <f> about Z 9 
6 about the pole of Zz, and yfr about z ; but the first of these transforms RZ 
into an arc making an angle r — or — v with Zz; at Z\ the 
second rotation transforms this into an arc making the same angle — v 
with Zz, but passing through z; and the third rotation transforms it into an 
arc making an angle — v + yfr with Zz, at z. But this angle must be equal 

to ?r ~ RzZ , or tt—RZz, or it — — v), or + + so we have 

+ £ + v = Jtt — v + 


X T Z 


cos <p cos 0 cob yjr — sin <f> sin \p 

sin <p cos 6 cos yp + cos <f> sin yp 

— sin 3 cos yp 

— cos ^ cos ^ sin ^ - sin cos i/r 

- sin <f> cos 0 sin -v^+cos <p cos yp 

sin 0 sin yp 

cos <f> sin 0 

sin <p sin 0 

CO3 0 


or 
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Hence, since in the spherical triangle RZX the sides are a, 7, -£72% and the 
angle at Z is — v or %(ir — + <f>), we have 

cos a = sin 7 sin ^ (yjr — (j>). 

Substituting for sin 7 from the equation already found, this gives 
cos a sin \<o = sin \9 sin \ (ty — <j>), 
or £ = sin %0 sin | (1^ — <£). 

Similarly from the spherical triangle RZY we have 
cos $ = sin 7 cos £ — <£), 

g and again eliminating sin 7, we have 

cos # sin £ © = sin 9 cos £ — <£), 

or 7 j * sin £0 cos — <£). 

Moreover, since we have shewn that in the spherical triangle the 
sides are 7, 7, 0, and the angles are J (7 r — ^ ~ <£), <0, we have 

the relations 

COS ffie) =S cos £0 COS |(i|r + <f>\ 
and sin cos 7 - cos \9 sin %(yjr 4- $), 

or x ~ cos £0 cos l(ir + <f>), 

X = cos \ 9 sin ^(^ 4 - <j b). 

The four parameters 97, X % are ^ IUS expressed in terms of the Eulerian 
angles 0 , </>, yfr by the relations 

(f==sm£0sin 
y = sin \9 cos|(^ — <£), 
f = eos£0 sin ^(i|r + <£), 

% = eos-|0 cos + <f > ). 

12. :7%e connexion of rotations with homographics ; ifAe Cayley -Klein parameters. 

Consider now a sphere, on the surface of which any figures (which we shall call S) are 
drawn. Let these figures he stereographically projected on a plane (e.g. by taking the 
highest point of the sphere as vertex of projection and the tangent-plane at the lowest 
point of the sphere as the plane): we shall call the projected figures P. Now let the 
sphere be rotated through a definite angle about some axis through its centre, so that the 
figures on its surface are shifted to new positions : let the figures in their new positions be 
called S ' ; and let the stereographic projections of the figures S' (with the same vertex and 
plane of projection as before) be called F. Then corresponding to the rotation of the 
sphere, which changes S to S', we have a transformation in the plane, which changes the 
figures P into the figures P'. We shall now examine this transformation more closely. 

If one of the figures Pisa circle in the plane, we know that the corresponding figure S 
must be a circle traced on the sphere, since by stereographic projection a circle is changed 
into a circle: therefore S' must also be a circle; and hence P' must also be a circle 
Thus we see that the transformation of the plane, which correspond to rotations of the 
sphere, must be such m to change any circle in the plane into another circle in the plane. 
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It may be shewn* that any transformation of this kind may be represented analytically 
in the following way : 

Let s—x+yj — 1, where x and y are the rectangular coordinates of any point in the 
plane; so that to this point there corresponds a definite value of the complex variable z. 
Similarly let z'—x'+f where x f and y' refer to the point into which the point (x, y) 

is changed by the transformation. Then any one-to-one transformation of the plane, which 
changes all circles into circles t, may be defined by an equation of the type 

, az+b 


where a , b , c, d are (real or complex) constants; or else by a transformation of this latter 
hind combined with a reflexion in one of the axes of coordinates . 

A transformation represented by an equation of the type 

az + b 
~ cz+d 


is called a homographic transformation, or homograpky. It appears therefore that homo- 
graphies in a plane correspond to rotations of a solid body about a fixed point, in such a 
way that if two homographies correspond respectively to two rotations, the homography 
compounded of these corresponds to the rotation compounded of the two rotations 

We shall now see how the connexion between rotations and homographies may be 
represented analytically. 

Let us replace the parameters §, q, f, x by new parameters a, ft y, ft defined by the 
equations 



_ = £+T r a~& 

’ 2t ’ * 2 i ’ 


o+8 

x— *■» 


so that they are connected with the Eulerian angles ft -ft by the equations 


6 5 «+*) 


a=cos- . e z 


. . B 

ft=tsm-.e2 , 


y=zsm-.e2 , 

* B \ (-*-*> 
8— cos-, e 2 
•« 


These “Cayley-Klein parameters clearly satisfy the relation 

a$-P y=l; 

and replacing the quantities £, rj, f, x in the scheme of direction-cosines given in § 9 by 
their values in terms of a, ft y, ft we have for the values of the direction-cosines in terms 
of a, ft y; 3 the following scheme; 


^(^-H^+yS-hS 2 ) 

|(-o*-/ 3 ! +7 s +* 8 ) 

t(ay+0&) 

g (a 2 — ^4-y 8 — 8 s ) 

£(a*_ / 3*_y+ 8*) 

— ay+)35 

—i (aj9+yd) 

— a£4-y& 

a8+$y 


* Cf. L. E. Ford, An introduction to the theory of automorphic functions (London, 1915). 
f A straight line is, to be regarded as a particular kind of circle. 

X Klein, Math. Ann. ix. (1875), p. 188 ; Cayley, Math. Ann . xv. (1879), p. 238. 
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It may readily be shewn that the parameters (a", ft', 7", 6") corresponding to the 
resultant of two successive displacements (a', ft, y, S') and (a, ft 7, S) are given by the 
equations 

a w =a'a 4 “y / ft ft # — aft 4 * j 3 $* , 
y" — 7a' 4 * &/, S" — 7ft + 8 S'. 

These equations shew that the transformation 


q"s+ft' 

y"s+S" 

is the result of performing in succession the two substitutions 


y'*+* 


and 


,_ flS±g 

y*4-8’ 


and the connexion between rotations and homographic transformations is thus evident 
analytically. 


One advantage of the Cayley-Klein parameters, as compared with the parameters 
(ft 77, ft x)? is that they retain some of the simplicity of the quaternion calculus, while 
using the of ordinary algebra instead of the i, j, h of Hamilton’s quaternions. 

Example 1. Let (ft <p, \fr) denote the Eulerian angles. Suppose that a point in space 
which is carried about with the axes Oxyz has the vectorial angles (ft, <ft) (referred to the 
fixed axes OXYZ ) before the motion, and (ft', <j>i) aft^r the motion. Denoting e ^ 1 tan ^ft 
by ft, and e 1 * 1 ' tan J ft' by ft', shew that 

t — Cl e 008 ^ £ - sin kO 
l6 ‘ (i'e “ ** sin £ 6 4- cos * 

Example % If from the equations 

X 1 =£L27x+ftr 2 > 

the quantities ft 2 , ft 2 , ft ft are formed, and if these quantities are regarded as umbral 
symbols and the quantities X x 2 , ft 2 , ft ft, x x 2 , x 2 2 , x t x 2 are replaced by — Y+iX, 
Y+iX, ft —y+ix, y+ix, z , respectively, shew that the equations obtained are 

— Y+iX—a 2 (-y+ix)+ 2 a&z+P 2 (y+ix), 

Y+iX—y* (-y+ixj+Zyfa+S 2 (y+w?), 

, Z =ay {— y+ix) +{ab+$y)z+ (y+ix), 

and that these are the three equations connecting the coordinates (ft ft Z) of a point 
referred to the axes OXYZ with its coordinates (x, y, z) referred to the axes Oxyz . 


Example 3. 
and 

shew that 


—y+ix : y+ix : 2 = XX' : 1 : £(X + X'), 

- Y+iX : Y+iX : £=X a Xj' : 1 : ifa+X/), 




aX 4-/3 
7X4-8 


and Xx'— 


aX'4-ff 

yX'+d 


13. Vectors . 

We now proceed to consider the essential features involved in the 
displacement by simple translation of a rigid body. 

The operation of translation in itself, considered apart from the body 
translated, evidently possesses the following properties: 
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1°. It can be specified completely by any one of the equal and parallel 
lines of space which have a given length (viz. the distance of the translation) 
and given direction (viz. the direction of the translation) ; since such a line 
furnishes all the data which describe the operation. 

2°. If AB be one of these lines, and ACDE...KB be a broken line 
joining its extremities, then the operation represented by AB is equivalent 
to the sum of the operations represented by AC, CD, DE , ... KB. 

These properties 1° and 2° are possessed by a large number of operations 
and quantities other than the operation of translation; an operation or 
quantity which possesses them is called a vector quantity. 

By 2°, a vector AB is equivalent to the sum of three vectors AK, KL , LB, 
respectively parallel to three given rectangular axes, and forming a broken 
line joining the points A and B. These three vectors are called the com- 
ponents of the vector AB along the given axes. If l be the length and (a, fi, y) 
the direction-angles of AB, the lengths of the component vectors are clearly 
(Z cos a, l cos jS, Z cos 7), being in fact the projections of AB on the axes. 

A single vector which is equivalent to any number of given vectors is 
called their resultant . 

If a vector is conceived as varying in dependence on a parameter (e.g. the 
time), the difference between the vectors corresponding to any two values of 
the parameter is also a vector, and hence the rate of change of the vector 
with respect to the parameter is also a vector, whose components are the 
rates of change of the corresponding components. This is called the flux 
of the- vector with respect to the parameter. 

14 Velocity and acceleration ; their vectorial character. 

Consider now a body which is being continuously translated (though not 
necessarily always in the same direction) without any change of orientation. 
Its total translation to any time t is a vector quantity, and hence the rate -at 
which this changes with the time, i.e. its time-flux, is also a vector quantity, 
which is called the velocity of the body ; if x, y, z are the coordinates referred 
to fixed axes of any point fixed in the body and moving with it, then the com- 
ponents of the velocity referred to these axes are the rates of change of x, y, z, 
i,e. are x, y, i (where dots denote differentiations with respect to the time t). 

Similarly the rate of change of the velocity is again a vector, whose 
components are x, y, z (two dots indicating second derivatives with respect 
to the time); this vector is called the acceleration of the body. 

It is clear that if JR and Q are two moving points, the vector which 
represents the translation (or velocity, or acceleration) of Q is the sum of the 
vector which represents the translation (or velocity, or acceleration, as the 
ease may he) of P and the vector which represents the translation (or velocity, 
or acceleration) of Q relative to P, i.e. of Q referred to axes whose origin 
moves with P, and whose directions are invariable. 
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15. Angular velocity : its vectorial character . 

Consider next a body which is rotating continuously about a line. Lei 6 
denote the angle turned through at any time t : then 6 represents the speed 
of turning at the time t. If from any point on the line round which the 
rotation takes place a segment whose length represents 9 is measured along 
the line, this segment will evidently furnish a complete specification of the 
nature of the rotation at the instant t 9 or (as it is generally expressed) of 
the angular velocity of the body. The direction in which the segment is 
measured from the base-point is to be connected with the sense of rotation 
by the usual convention, namely that when the segment is directed vertically 
upwards the rotation from the southern horizon to the northern is round by 
the east. 

An angular velocity is therefore represented by a line of definite length 
and direction. Now by § 8 , if a body one of whose points 0 is fixed 
experiences a small rotation Stfr round any line OK, this displacement is 
equivalent to successive small rotations S^jr cos a round Ox, $>fr cos J3 round 
Oy, and S^Jr cos 7 round Oz, where Ox, Oy, Oz are any three mutually 
perpendicular lines passing through 0 and (a, # 7 ) are the direction-angles 
of OK with reference to Oocyz . From this it is clear that we can regard an 
angular velocity represented by a length ^jr measured on OK as equivalent 
to angular velocities represented by lengths ^ cos a, cos ft, ^ COS 7 , 
measured along Ox, Oy, Oz, respectively. 

But this is essentially the fundamental property of vectors, and can be 
expressed by the statement that angular velocities can he resolved and 
compounded according to the vectorial law . 

It must be observed however that an angular velocity does not fulfil all 
the conditions which enter into the definition of a vector, for an angular 
velocity about one line is not equivalent to an angular velocity of the same 
magnitude about a parallel line. Angular velocity must therefore be regarded 
as a vector which is localised along a definite line. 

Example. A right circular cone 0 / semi-vertical angle £ rolls without dieting on a plane. 
To find its instantaneous axis of rotation, and to determine its angular velocity about this 
axis in terms of the angular velocity of the line of contact in the plane. 

Since all points of the generator which is in contact with the plane are instantaneously 
at rest (for there is no sliding), this generator is the instantaneous axis of rotation of 
the cone. Let a> denote the angular velocity of the cone about this generator, and let 6 
denote the angular velocity of the line of contact in the plane. Them the motion of the 
axis of the cone can be represented by an angular velocity 6 round the normal to the 
plane, and the whole motion of the cone is compounded of this together with a rotation 
round the axis of the cone. It follows that the component of angular velocity of the cone 
about a line through the vertex of the cone perpendicular to the axis is 0cos £ ; but 
this mus t equal the resolved part of ® in this direction, which is o> sin ft We have 
therefore 

£ cot ft 

which is the required relation between *> and 6. 
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16. Determination of the components of angular velocity of a system in 
terms of the Eulerian angles , and of the symmetrical parameters. 

The position at any time of a rigid body which is continuously moving 
about a fixed point 0 is most conveniently described by taking two sets 
of rectangular axes, of which one set OXYZ are fixed in space, while the 
other set Oxyz are fixed relatively to the body, and move with it; the 
position of the body being then specified by the three Eulerian angles 0, <f>, yfr, 
which define the position of the axes Oxyz relatively to the axes OXYZ. 
We shall now determine the components, along the moving axes, of the 
angular velocity of the body at any instant. 

Let OK denote the line of intersection of the planes XOY and xOy; the 
angular velocity of the system is evidently compounded of angular velocities 
6 about OK, <f> about OZ, and ifr about Oz. Of these, the first can be 
replaced according to the vectorial law by angular velocities 6 sin t/r about Ox 
and 6 cos yjr about Oy ; and the second can be resolved into — <j> sin 0 cos yfr 
about Ox, <j> sin 6 sin yfr about Oy, and <j> cos 0 about Oz. So finally if 
coi, g> 2 , o > 3 denote the components of angular velocity of the body about the 
axes Ox, Oy, Oz, respectively, we have 

! w 1 = 0 sin \[r — sin 0 cos -i jr , 

(d 2 =0 cos yjr — <j> sin 0 sin 
co s =^fr + <f> cos 0. 

From these expressions we can at once deduce the values of a> l9 oo 2 , 
in terms of the symmetrical parameters rj, & of § 9 ; for we have 
s d /if r + <f>\ d ( \fr — <f>\ 

^ ~~dt v 2 J- 'dt{~T~) 

-a (*“"!) -a (‘“"D 

_ 5v-v£ , xt- Kx 

£ a +if r*+x*‘ 

Similarly we have 

and we have cos 0 — - £ 2 — 

Substituting these values, in the equation a > 9 « ^ 4- (j> cos 0, we have 

= 2 (7)k - Zv + - ffl- 

*The values of and co 2 can be at once obtained from this by the 
principle of symmetry ; and thus we have the components of angular velocity 
given by the equations 

£«, = 2 (x$ + & - vfc - |x), 

= XV + &-VX)> 

i® 3 = 2 (r)£ — Kid- 


_ -£v + y% . X% - Kx 

r+x*’ 



16 , 17] KinejrudicaL Preliminaries 17 

17. Time-flux of a vector whose components relative to moving axes are 
given. 

Suppose now that a vector quantity is specified by its components f, % f 
at any inst a n t t with reference to the instantaneous posit io n of a right- hand ed 
system of axes Oxyz which are themselves in motion : let it be required 

to find the vector which represents the rate of change of the given vector. 

I^t of,, w% t a, denote the components of the angular velocity of the 
system Oxyz, resolved along the instantaneous position of the axes Ox, Oy, Oz 
themselves. 

The time-flux of the given vector is the (vector) sum of the time-fluxes 
of the components f, f, taken separately. But if we consider the vector £. 

it is increased in length to f in the infinitesimal interval of time dt, 
and at the same time is turned by the motion of the axes, so that (owing to 
the angular velocity round Oy) it is displaced through an angle from its 
position in the original plane zOx, in the direction away from Oz, and also 
(owing to the angular velocity round Oz) it is displaced through an angle 
from its position in the original plane xOy, towards Oy. The coordinates 
of its extremity at the end of the interval of time dt, referred to the positions 
of the axes at the commencement of the interval dt, are therefore (neglecting 
infinitesimals of order higher than the first) 

f + £df, antdt, 

and so the components of the vector which represents the time-flux of { are 
£ «*£ “««?- 

Similarly the components of the vectors which represent the time-fluxes 
of the vectors ij and f are respectively 

- <*»V, V* »x% 
and «*£ £ 

Adding these, we have finally the components of the time-flux of the given 
vector in toe form 

This result can be immediately applied to find the velocity and 
acceleration of a point whose coordinates (*, y, z) at time t are given with 
reference to axes moving with an angular velocity whose components along 
the axes themselves at time t are (oh, «*> »*)• 

For substituting in the above formulae, we see that the components of 
the velocity are 

2-3 y- *•* + «•»> 


w. n 


2 
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Now applying the same formulae to the ease in which the vector whose 
time-flux is sought is the velocity, we have the components of the accelera- 
tion of the point in the form 


A* 


(x — yco z + zco 2 ) ’ 



(y — zw 1 -f- #g> 3 ) — &)j (i — xq> 2 + ya> 1) + co 3 (x — yeo z + #ft> 2 ). 


^ (i — x<o 2 + yu x ) — a) 2 (if — yco 3 + zeo 2 ) + ay 1 (y - -f a?ft> 3 ). 

\ 

In the case in which the motion takes place in a plane, which we may 
take as the plane Oxy, there will be only two coordinates ( x, y), and only one 
component of angular velocity, namely 6, where 0 is the angle made by the 
moving axes with their positions at some fixed epoch; the components of 
velocity are therefore (putting z, co l9 co 2 each equal to zero in the above 
expressions) 

x — yO and y + xO, 

and the components of acceleration are 

x -2y0 — yd — x0* and y -}- 2x6 + xO — yd\ 


Example. Prove that in the general ease of motion of a rigid body there is at each 
instant one definite point at a finite distance which regarded as invariably connected with 
the body has no acceleration at the instant, provided the axis of the body’s screwing 
motion be not instantaneously stationary in direction. (Ooll. Exam.) 


18. Special resolutions of the velocity and acceleration . 

The results obtained in the last article enable us to obtain formulae, 
which are frequently of use, relating to the components of the velocity and 
acceleration of a moving point in various special directions. 

(i) Velocity and acceleration in polar coordinates . 

Let the position of a point be defined by its polar coordinates r, 0, <j>, 
connected with the coordinates (X, Y, Z) of the point referred to fixed 
rectangular axes OXYZ by the equations 

X =a r sin 6 cos <£, 

■ F = r sin#sin<£, 

Z — r cos 0; 

and let it be required to determine the components of velocity and 
acceleration of the point in the direction of the radius vector r, in the 
direction which is perpendicular to r and lies in the plane containing r and 
OZ (this plane is generally called the meridian plane), and in the direction 
perpendicular to the meridian plane ; these three directions are frequently 
described as the* directions of r increasing, 0 increasing , and <f> increasing , 
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respectively. Take a line through the origin 0, parallel to the direction of 6 
increasing, as a moving axis 0./:; and take a line through 0, parallel to the 
direction of </> increasing, as axis Oy, and a line along the direction of r 
increasing as axis Oz . The three Eulerian angles which determine the 
position of the moving axes Oxyz with reference to the fixed axes OX YZ are 
(0, (f>, 0) ; so (§ 16) the components of angular velocity of the system Oxyz, 
resolved along the axes Ox, Oy, Oz themselves, are 

g>i = - < j > sin 6 , © 2 = ft a > 3 = <£ cos ft 

The coordinates of the moving point, referred to the moving axes, are 
(0, 0, r) ; and so by § 17 the components of velocity of the point resolved 
parallel to the moving axes are 

rO , r<£sinft r , 

and the components of acceleration in the directions of 6 increasing, 
<f> increasing, and r increasing (again using the formulae of § 17) are 

^(r0) — r<£ 2 sin 0cos 04* r$, or r6 + 2f0 — r<j> 2 sin 8 cos ft 

d Id 

"j ^ {r<j> sin. 0) + r<j> sin 0+r(ij> cos 6, or - ^ ^ ^ (r 3 sin* 8<j>), 

\ and r — rfc — r<jx* sin 2 0. 

If the motion of the point is in a plane, we can take the initial line in this 
plane as axis Oz, and the quantities denoted by r and 0 in these formulae 
become ordinary polar coordinates in the* plane; since <fy is now zero, the 
components of velocity and acceleration in the directions of r increasing and 
0 increasing are 

(r, r0), 

and (r — rfa, rS 4 2 rff). 

{ii) Velocity and acceleration in cylindrical coordinates . 

Consider now a point whose position is defined by its cylindrical 
coordinates z, p, connected with the coordinates (X, F, Z) of the point 
referred to fixed rectangular axes OXYZ by the equations 

X = p cos <f>, F = p sin Z = z; 

and let it be required to find the components of the velocity and acceleration 
of the point in the direction parallel to the axis of z, in the direction of the 
line drawn from the axis of z to the point, perpendicular to the axis of z, and 
in the direction perpendicular to these two lines. These three directions are 
generally called the direction of z increasing, the direction of p increasing , 
and the direction of <f> increasing ; and the coordinate <f> is called the azimuth 
of, the point. 

In this case we take moving axes Ox, Oy, Oz passing through the origin 
and parallel respectively to the directions of p increasing; increasing, mid z 
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increasing. The components of angular velocity of the system Oxyz , resolved 
along the axes Oxyz themselves, are clearly 

<o x = 0, o> 2 = 0, Ct> 3 = <£, 

and the coordinates of the moving point, referred to the moving axes, are 
(p, 0, z). It follows hy § 17 that the components of velocity of the point in 
these directions are 

(A P<j>> £)> 

and the components of acceleration are 

(p - p<j>% p4>+2p(f>, z). 

(iii) Velocity and acceleration in arc-coordinates. 

Another application of the formulae of § 17 is to the determination of the 
components of velocity and acceleration of a point which is moving in any 
way in space, resolved along the tangent, principal normal, and binormal to 
its path. 

Consider first the case of a particle moving in a plane : and take lines 
through a fixed point 0, parallel respectively to the tangent and inward 
normal to the path, as moving axes Ox and Oy. These axes are rotating 
round 0 with angular velocity <j>, where (f> is the angle made by the tangent 
to the path with some fixed line in the plane. If v denotes the velocity of 
the point, s the arc of the path described at time t, and p the radius of 
curvature of the path at the point, we have 

ds ds 

v ~dt > p ~d$’ 

and the angular velocity of the axes can therefore be written in the form vjp. 

Since the components of the velocity parallel to the moving axes are 
(% 0), it follows from § 17 that the components of the acceleration parallel to 

the same axes are v . -) . Since 

dv _dsdv _ dv 

V dt~~dtds~~ V d$’ * 

it follows that the acceleration of the moving point in the direction of the 

dv 

tangent to its path is t; , and the acceleration in the direction of the inward 
normal is 

P 

Now the velocity of a moving point is determined by the knowledge of 
two consecutive positions of the moving point, and the acceleration is therefore 
determined by the knowledge of three consecutive positions ; so even if the 
path of the point is not plane, it can for the purpose of determining its 
acceleration at any instant be regarded as moving in the osculating plane of 
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its path, since this plane contains three consecutive positions of the point. 
Hence the components of acceleration of the point , in the directions of the 
tangent , principal normal , and binormal to its path, are 

'S' p- °)' 

(iv) Acceleration along the radius and tangent. 

The acceleration of a point which is in motion in a plane may be expressed 
in the following form*; let r be the radius vector to the point from a fixed 
origin in the plane, p the perpendicular from the origin on the tangent to the 
path, s the arc of the path described at time t , p the radius of curvature of 
the path at the point, and v or & the velocity of the point at time t\ and let 
h denote the product pv. Then the acceleration of the point can be resolved 

into components along the radius vector to the origin and ^ along the 

tangent to the path. 

For the acceleration can be resolved into components vdv/ds along the 
tangent and v z /p along the normal ; now a vector F directed outwards along 
the radius vector can be resolved into vectors — Fp/r along the inward normal 
and Fdr/ds along the tangent, so a vector v 2 /p along the inward normal can be 

i'v 2 dr 

resolved into — inwards along the radius vector and — ^ along the tangent. 

The acceleration is therefore equivalent to components 

dv rv 2 dr , 

v ^ H along the tangent, 

rv^ 

and — inwards along the radius vector. 


The latter component is — , and the former can be written 

Pr 

X cfo 2 ,i?dp 1 d(v*p 3 ) h_ dh~ 

2 ds p ds 9 ° r 2 p* ds 9 ° T p* ds 9 

which establishes Siaeci s result. 

Example 1. Determine the meridian , normal , and transverse components of the accelera- 
tion of a point moving on the surface of the anchor-ring 

x=(c+aain$)cos<j> 1 y=(c+#sm0)sin$, £=acos& 

Let P be the point {6, <£), and let 0 be the centre of the anchor-ring and 0 the centre 
of the meridian cross-section on which P lies. The polar coordinates of G relative to O 
are (c, <f>), and the polar coordinates of P relative to C are (a, B, <p) ; so the components 
of acceleration of C relative to 0 are 
4 transverse 

and - 4 % outwards from the axis, i.e. - c(j> 2 sin 6 along the normal, 

and - c# 2 cos 0 along the meridian. 

* Due to Siaeei, Atti della R. Acc. di Torino, xrr. p. 750. 
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The components of acceleration of P relative to C are 

/ a8- cup 2 sin $ cos 8 along the meridian, 


sin 8 dt 


(sin 2 8 . <j>) transverse, 


\ — a$ 2 _ a <p 2 s j n 2 ^ normal. 

Thus finally the components of acceleration of P in space are 

a0 — (c+ a sin 8) tfc 2 cos 8 along the meridian, 

— aJ8 2 - aj> 2 sin 2 8 - cij > 2 sin 8 normal, 

• cl d 

and <$+- gj-g ^ (sin 2 8 . j>) transverse. 

Example 2. If the tangential and normal components of the acceleration of a point 
moving in a plane are constant, shew that the point describes a logarithmic spiral . 

In this case 

v where a is a constant, 


v 2 —as. 

t? 

- = c, where c is a constant, 
s=<7p, where G is a constant, 

where <f> is the angle made by the tangent with a fixed line. 


Integrating this equation, we have 


where A and B are constants : and this is the intrinsic equation of the logarithmic spiral. 

Example 3. To find the acceleration of a point which describes a logarithmic spiral with 
constant angular velocity about the pole . 

h?r 

By Siaeci’s theorem, the components of acceleration are -g- along the radius vector 
h dh 

and ^ along the tangent; but if © is the constant angular velocity, we have h—car 2 : 
so the components of acceleration are 

fiaV 2<» 2 r 3 dr 
p*p an p* ds* 

v r dr 

Since , and are constant in the spiral, we see that each of these components of 
acceleration varies directly as the radius vector. 


Miscellaneous Examples. 

1. If the instantaneous axis of rotation of a body moveable about a fixed point is fixed 
in the body, shew that it is also fixed in space, i.e. the motion is a rotation round a fixed 
axis. 

2. A point is referred to rectangular axes Ox , , Oy revolving about the origin with 
angular velocity a ; if there be an acceleration to x=a, y-0, of amount w 2 a> 2 x (distance), 
shew that the path relative to the axes can be constructed by t aking (i) a point 
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x=n 2 aj(n 2 —l), (ii) a uniform circular motion with angular velocity (n— l)a> about this, 
and (iii) a uniform circular motion with angular velocity (»+!)«, but in the oppoeite 
sense, about this last. (Coll. Exam.) 


3. The velocity of a point. moving in a plane is the resultant of a velocity v along the 
radius vector to a fixed point and a velocity v' parallel to a fixed line. Prove that the 
corresponding accelerations are 


dv . w' . , 

- 7- 4 coed, and 

dt r 


dfe *r ’ 


& being the angle that the radius vector makes with the fixed direction. (Coll. Exam.) 


4. A point moves in a plane, and is referred to Cartesian axes making angles a, 0 with 
a fixed line in the plane, where a, £ are given functions of the time. Shew that the com- 
ponent velocities of the point are 

x—xa cot (£-a)- y$ cosec (0 - a), y +yji cot (3 - a) 4- Xa cosec (£ - a), 

and obtain expressions for the component accelerations. (Coil. Exam.) 


5. A point is moving in a plane : d is the logarithm of the ratio of its distances from 
two fixed points in the plane, and <f> is the angle between them : also %k is the distance 
between the fixed points. Shew that the velocity of the point is 


cosh d - cos $ * 


(Coll Exam.) 


6 . If in two different descriptions of a curve by a moving point, the product of the 
velocities at corresponding places in the two descriptions is constant, shew that the 
accelerations at corresponding places in the two descriptions are as the squares of the 
velocities, and that their directions make equal angles with the normal to the curve, in 
opposite senses. (J. von Vieth.) 


7. A point is moving in a parabola of latus rectum 4a, and when its distance from the 
focus is r, the velocity is v ; shew that its acceleration is compounded of accelerations R 
and A", along the radius vector and normal respectively* where 

*~4r’ (Coll. Exam.) 

8 . Shew that if the axes of x and y rotate with angular velocities «j, a > 2 respectively, 
and yfr is the angle between them, the component accelerations of the point (x, y) parallel 
to the axes are 

x — - (xa>i 4- cot - (y &2 + 2 fat) cosec yfr, 
and y—ya> st 2 +(xa> 1 + 2 xa> 1 )co 8 ecylr+(y«> 2 + 2 y€i> 2 )cotTlr* (Coll. Exam.) 

9. The Velocity of a point is made up of components u, v in directions making angles 
d, <f> with a fixed line. Prove that the components /, f in these directions of the accelera- 
tion of the point will be given by 

f~ u — wB cot \-v4> eosec x, 

f'^v+u£ cosec cot x> 

X being the inclination of the two directions. 

Being given that the lines joining a moving point to two fixed points are r, s in length 
and d, <f> in inclination to the line joining the two fixed points, determine the acceleration 
of the point in terms of the rates of increase of d, <j>. (Coll. Exam.) 
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10. If A, B, C be three fixed points, and the component velocities of a moving point P 
along the directions PA, PB, PC be it, v, and v> ; shew that the accelerations in the same 
directions are 

/I cos APB\ . ( 1 cos APC\ 

U+UV \PB~ ~~PaT~ ) +UW \PC~ PA / ’ 

and two similar expressions. (Coll. Exam.) 

11. The movement of a plane lamina is given by the angular velocity a> and the com- 
ponent velocities u % v of the origin 0 resolved along axes Ox , Oy traced on the lamina. 
Find the component velocities of any point (#, y) of the lamina. Shew that the equations 

dt \v+X(oJ 

represent circular loci on the lamina ; one being the locus of those points which are passing 
cusps on their curve loci in space and the other being the locus of the centres of curvature 
of the envelopes in space of a, 11 straight lines of the lamina. (Coll. Exam.) 


12. Shew that when a point describes a space-curve, its acceleration can be resolved 
into two components, of which one acts along the radius vector from the projection of a 
fixed point on the osculating plane, and the other along the tangent ; and that these are 
respectively 

L TL 

? P 9 


, and 


TdT T 2 qdq 
p 2 d s £> 4 ds 9 


where p is the radius of curvature, q the distance of the fixed point from its projection on 
the osculating plane, r and p are the distances of this projection from the moving point 
and the tangent, T is an arbitrary function (equal to the product of p and the velocity) and 
s is the arc. • (Siaeci.) 


13. A circle, a straight line, and a point lie in one plane, and the position of the point 

is determined by the lengths t of its tangent to the circle and p of its perpendicular to 
the line. Prove that, if the velocity of the point is made up of components u, v in the 
directions of these lengths and if their mutual inclination be 8> the component accelerations 
will be . 

u — uv cos d/£, v+uvjt, (Coll. Exam.) 

14. A particle moves in a circular arc. If r, r' are the distances of the particle at P 
from the extremities A, B of a fixed chord, shew that the accelerations along AP, BP are 
respectively 

dv , vv' . , did , w r , , . 

5J + S7 (r-rcoaa), and _ + (r-_r cos«), 

where v, v' are the velocities in the directions of r, r', and a is the angle APB. 

A point describes a semicircle under accelerations directed to the extremities of a 
diameter, which are at any point inversely as the radii vectores r, / to the extremities of 
the diameter. Shew that the accelerations are 

4a* V 2 4 a 4 V 2 

' jfyZ » ^'3 5 

where d is the radius of the circle and V the velocity of the point parallel to the diameter. 

(Coll. Exam.) 
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15. The motion of a rigid body in two dimensions is defined by the velocity (u, v) of 
one of its points C and its angular velocity ©. Determine the coordinates relative to £ of 
the point I of zero velocity, and shew that the direction of motion of any other point P is 
perpendicular to PI 

Find the coordinates of the point J of zero acceleration, and express the acceleration of 
P in terms of its coordinates relative to J. (Coll Exam.) 

16. A point on a plane is moving with constant velocity V relative to it, the plane at 
the same time turning round a fixed axis perpendicular to it with angular velocity ©. Shew 
that the path of the point is given by the equation 

— = cos " 1 

© © T 

r and 6 being referred to fixed axes, and a being the shortest distance of the point from the 
axis of rotation. (Coll. Exam.) 


17. The acceleration of a moving point Q is represented at any instant by ©a, where © 
is a fixed point and a describes uniformly a circle whose centre is ©. Prove that the 
velocity of Q at any instant is represented by Op, where 0 is a fixed point and/» describes 
a circle uniformly ; and determine the path described by Q. 

(Camb. Math. Tripos, Part 1, 1902.) 

^2 y2 g? 

.18. A point moves along the curve of intersection of the ellipsoid ^ ^ ^ * and 


jjjS u2 ^ 

the hyperboloid of one sheet + an< * its velocity at the point where 

/jj 2 yi jg2 ^ 

the curve meets the hyperboloid of two sheets ^ ^ — =1 is 


i f f* (r>) 1 * 


where h is constant. Prove that the resolved part of the acceleration of the point along 
the normal to the ellipsoid is 


l$abc{\i i— X) 


(Coll. Exam.) 


19. A rigid body is rolling without sliding on a plane, and at any instant its angular 
velocity has components ©*, ©2 along the tangent to the lines of curvature at the point 
of contact, and ©3 along the normal : shew that the point of the body which is at the point 
of contact has component accelerations 

— jBg©i©3, — 5i©g©3, Ag©]*, 

where R\, R% are the principal radii of curvature of the surface of the body at the point 
of contact. (Coll. Exam.) 
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THE EQUATIONS OF MOTION 

19. The ideas of rest and motion . 

In the previous chapter we have frequently used the terms “ fixed ” and 
“ moving ” as applied to systems. So long as we are occupied with purely 
kinematieal considerations, it is unnecessary to enter into the ultimate 
significance of these words; all that is meant is, that we consider the 
displacement of the “ moving ” systems, so far as it affects their configuration 
with respect to the systems which are called “ fixed,” leaving on one side the 
question of what is meant by absolute “ fixity.” 

When however we come to consider the motion of bodies as due to specific 
causes, this question can no longer be disregarded. 

In popular language the word u fixed” is generally used of terrestrial 
objects to denote invariable position relative to the surface of the earth at 
the place considered. But the earth is rotating on its axis, and at the same 
time revolving round the Sun, while the Sun in turn, accompanied by all 
the planets, is moving with a large velocity along some not very accurately 
known direction in space. It seems hopeless therefore to attempt to find 
anything which can be really considered to be "at rest.” 

In the nineteenth century it was supposed that the aether of space (the 
vehicle of light and of electric and magnetic actions) was (apart from small 
vibratory motions) stagnant, and so was capable of providing a basis for 
absolute fixity. But this doctrine has been subverted by the modem Principle 
of Relativity *, which asserts that even in the domain of electromagnetic 
phenomena it is impossible to distinguish absolute rest from a state of uniform 
translatoiy motion common to all the members of a system. 

Accordingly in dynamics, although when we speak of the motion of bodies 
we always imply that there is some set of axes, or frame of reference as it may 
be called, with reference to which the motion is regarded as taking place, and 
to which we apply the conventional word “ fixed/' yet it must not be supposed 
that absolute fixity has thereby been discovered. When we are considering 

* Cf. Whittaker’s History of the Theories of Aether and Electricity , ch. ±n. (London, 1910) ; 
or Conway’s Relativity (London, 1915). 
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the motion of terrestrial bodies at some place on the earth's surface, we shall 
take the frame of reference to be fixed with reference to the earth, and it is 
then found that the laws which will presently be given are sufficient to 
explain the phenomena with a sufficient degree of accuracy ; in other words, 
the earth’s motion does not exercise a sufficient disturbing influence to make 
it necessary to allow for its effects in the majority of cases of the motion of 
terrestrial bodies. 

It is also necessary to consider the meaning to be attached to the word 
"time,” which in the previous chapter stood merely for any parameter 
varying continuously with the configuration of the systems considered. The 
Principle of Relativity reveals the great difficulties that attend any attempt 
to elucidate the idea of time : in particular, it is by no means easy to define 
simultaneity, i.e. to explain what is meant by saying that two events at 
different points of space happen “ at the same time.” However, a system of 
time-measurement which is intelligible from the point of view of ordinary 
instrumental work, and which is sufficient for our present purpose, is the 
following : we suppose that the angle through which the earth has rotated on 
its axis (measured with reference to the fixed stars, whose small motions we 
can for this purpose neglect), in the interval between two events, measures 
the time elapsed between the events in question. This angular measure can 
be converted into the ordinary measure in terms of mean solar hours, minutes, 
and seconds at the rate of 360 degrees to 24 x 365^/366 J hours. 

20 . The laws which determine motion * 

Considering now the motion of terrestrial objects, and taking the earth as 
the frame of reference, it is natural to begin by investigating the motion of a 
very small material body, or particle as we shall call it, when moving in vacuo 
and entirely unconnected with surrounding objects. The paths described by 
such a particle under various circumstances of projection may be observed, 
and the methods of the preceding chapter enable us, from the knowledge 
thus acquired, to calculate the acceleration of the particle at any point of any 
particular observed path. It is found that for all the paths the acceleration 
is of constant amount, and is always directed vertically downwards. This 
acceleration is known as gravity , and is generally denoted by the letter g ; its 
amount is, in Great Britain, about 981 centimetres per second per second. 

The knowledge of this experimental fact is theoretically sufficient to 
enable us to calculate the path of any free terrestrial particle in vacuo, when 
the circumstances of its projection are known : the actual calculation will not 
be given here, as it belongs more properly to a later chapter. 

The case of motion which is next in simplicity is that of two particles 
which are connected together by an extremely light inextensible thread, and 

* The laws of motion are due to Newton : Principia , p. 12 (ed. 1687). 
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are free to move in vacuo at the earth’s surface. So long as the thread is 
slack, each particle moves with the acceleration gravity, just as if the other 
were not present. But when the thread is taut, the two particles influence 
each other’s motion. We can now as before observe the path of one of the 
particles, and hence calculate the acceleration by which at any instant its 
motion is being modified. We thereby arrive at the experimental fact, that 
this acceleration can be represented at any instant by the resultant of two 
vectors , of which one represents the acceleration g and the other is directed 
along the instantaneous position of the thread . 

The influence of one particle on the motion of the other consists there- 
fore in superposing on the acceleration due to gravity another acceleration, 
which acts along the line joining the particles and which is compounded 
with gravity according to the vectorial law of composition of accelerations. 
Denoting the particles by A and B, we can at any instant calculate, from the 
observed paths, the magnitudes of the accelerations f and / 2 thus exerted by 
B on A and by A on B respectively ; and this calculation immediately yields 
the result that the ratio of to J 2 does not vary throughout the motion . On 
investigating the motions which result from various modes of projection, at 
various temperatures etc., we are led to the conclusion that this ratio is an 
invariable physical constant of the pair of bodies A and JB*. 

On consideration of the motion of more complex systems it is found 
that the experimental laws just stated can he generalised so as to form 
a complete basis for all dynamics, whether terrestrial or cosmic. This 
generalised statement is as follows : If any set of mutually connected particles 
are in motion , the acceleration with which any one particle moves is the 
resultant of the acceleration with which it would move if perfectly free, and 
accelerations directed along the lines joining it to the other particles which 
constrain its motion , . Moreover , to the several particles A, B,C, numbers 

w i b> ™c> ••• can be assigned, such that the acceleration along AB due to the 
influence of B on A is to the acceleration along BA due to the influence of 
A on B in the ratio : m A . The ratios of these numbers m A , m B , ... are 
inmrioible physical constants of the particles . 

The evidence for the truth of this statement is to be found in the universal 
agreement of the calculations based on it, such as those given later in this 
book, with the results of observation. 

It will be noticed that only the ratios of the numbers m A , ni £ , m c , $,re 
determined by the law ; it is convenient to take some definite particle A ss 
a standard, calling it the unit of mass, and then to call the numbers m^/m^ , 

... the masses of the other particles m B , m c , .... 

* The ratio is in fact equal to the ratio of the weight of B to the weight of A; the ratio of 
the weights of two terrestrial bodies, as observed at the same place on the earth’s surface, is a 
perfectly definite quantity, and does not vary with the place of observation. 
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The mass of the compound particle formed by uniting two or more particles 
is found to be equal to the sum of the masses of the separate particles. 
Owing to this additive property of mass, we can speak of the mass of a finite 
body of any size or shape ; and it will be convenient to take as our unit of 
mass the mass of the y^th part of a certain piece of platinum known as the 
standard kilogramme ; this unit will be called a gramme \ and the number 
representing the ratio of the mass of any other body to this unit mass is 
called the mass of the body in grammes. 

21. Force. 

We have seen that in every case of the interaction of two particles A and 
B, the mutual influence consists of an acceleration/^ on A and an acceleration 
fji on B, these accelerations being vectors directed along AB and BA respec- 
tively, and being inversely proportional to the masses m A and m B . It follows 
that the vector quantity m A f A is equal to the vector quantity ni B f £l but has 
the reverse direction. The vector m A f A is called the force exerted by the 
particle B on the particle A \ and similarly the vector m B f B is called the force 
exerted by the particle A on the particle B. 

With this terminology, the law of the mutual action of a connected 
system of particles can be stated in the form : the forces exerted on each other 
by every pair of connected particles are equal and opposite. This is often 
called the Law of Action and Reaction. 

If the various forces which act on a particle A os a result of its connexion 
with other particles are compounded according to the vectorial law, the 
resultant force gives the total influence exerted by them on the particle A ; 
this force divided by m A is the acceleration induced in A by the other 
particles ; and the resultant of this acceleration and the acceleration which the 
particle A would have if entirely free (due to such causes as gravitation) is 
the actual acceleration with which the particle A moves. 

In general, if an acceleration represented by a vector / is induced in 
a particle of mass m by may agency, the vector mf is called the force * due to 
this cause acting on the particle ; and the resultant of all the forces due to 
various agencies is called the total force acting on the particle. It follows 
that if (X, Y,Z) are the components parallel to fixed rectangular axes of the 
total force acting on the particle at any instant, and (x, y, z) are the com- 
ponents of the acceleration with which its path is being described at that 
instant, then we have the equations 

mx = X, F, ml = Z. 

Two other terms which are. frequently used may conveniently be defined 
at this point. 

* Force is the vis motrix of Newton’s Principal, i. def. 8. 
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The product of the number which represents the magnitude of the com- 
ponent of a given force perpendicular to a given line L and the number 
which represents the perpendicular distance of the line of action of the force 
from the line L is called the moment of the force about the line L. 

If -the three components (X, F, Z) of the force acting on a single free 
particle are given fractions of the coordinates {x, y, z) of the particle, they 
are said to define a field of force . 

22. Work 

Consider now any system of particles, whose motion is either quite free or 
restricted by given connexions between the particles, or constraints due to 
other particles which are not regarded as forming part of the system. Let m 
be the mass of any one of the particles, whose coordinates referred to fixed 
rectangular axes in any selected configuration of the system are (oc, y, z) ; and 
let (X, F, Z) be the components, parallel to the axes, of the total force 
acting on the particle in this configuration. 

Let (x + 8x, y + By, z + Sz) be the coordinates of any point very near to 
the point ( x , y, z), such that the displacement of the particle m from one 
point to the other does not violate any of the constraints (for instance, if m is 
constrained to move on a given surface, the two points must both be situated 
on the surface). Then the quantity 

XBx 4- YBy + ZBz 

is called the work * done on the particle m by the forces acting on it in the 
infinitesimal displacement from the position (x, y, z) to the position 

(x + Bx, y + By, z + 8z). 

This expression can evidently be interpreted physically as being the 
product of the distance through which the particle is displaced and the com- 
ponent of. the force (X, F, Z) along the direction of this displacement. 

Since forces obey the vectorial law of composition, the sum of the com- 
ponents in a given direction of any number of forces acting together on a 
particle is equal to the component in this direction of their resultant: and 
hence the work done by a force which acts on a particle in a given displace- 
ment is equal to the sum of the quantities of work done in the same displacement 
by any set of forces into which this force can be resolved . 

Suppose now that in the course of a motion of the system, the particle m 
is gradually displaced from any position (which we can call its initial position) 
to some other position at a finite distance from the first (which we can call 
its final position). The work done on the particle by the forces which act on 

* Newton defined the Actio Agcntis as the product of the velocity into the component of force 
along the direction of motion ; it is evidently the time-flux of the work dond. Cf. Principia , i. 
p. 25 (ed. 1687). 
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it during this finite displacement is defined to be the sum of the quantities 
of work done in the successive infinitesimal displacements by which we reui 
regard the finite displacement as achieved. The work done in a finite dis- 
placement is therefore represented by the integral 



where the integration is taken between the initial and final positions along 
the arc s described in space by the particle during displacement. 

These definitions can now be extended to the whole set of particles which 
form the system considered ; the system being initially in any given con- 
figuration, we consider any mode of displacing the various particles of the 
system which is not inconsistent with the connexions and constraints; the 
sum of the quantities of work performed on all the particles of the system in 
the displacement is called the total work done on the system in the displace- 
ment by the forces which act on it. 

23. Forces which do .no work . 

There are certain classes of forces which frequently occur in dynamical 
systems, and which are characterised by the feature that during the motion 
they do no work on the system. 

Among these may be mentioned 

1°. The reactions of fixed smooth surfaces: the term smooth implies 
that the reaction is normal to the surface, and therefore in each infinitesimal 
displacement the point of application of the reaction is displaced in a direction 
perpendicular to the reaction, so that no work is done. 

2°. The reactions of fixed perfectly rough surfaces : the term perfectly 
rough implies that the motion of any body in contact with the surface is one 
of pure rolling without sliding, and therefore the point of application of the 
reaction is (to the first order of small quantities) not displaced in each 
infinitesimal displacement, so that no work is done. 

3°. The mutual reaction of two particles which are rigidly connected 
together: for if fa, y u Zj) and fa, y 2 , z 2 ) are the coordinates of the particles, 
and ( X , Y, Z) are the components of the force exerted by the first particle on 
the second, so that (—X, — Y,—Z) are the components of the force exerted 
by the second particle on the first, the total work done by* these forces in 
an arbitrary displacement is 

X (&r 2 — + Y (Sy 2 — SyJ + Z(Sz 2 —Sz 1 ). 

But since the distance between the particles is invariable, we have 

S {fa -#i) 2 + (y 2 - ViY + fa -^i) 2 } - 

or (#2 — fa ) $ X l ) + (#2 “■ tfl ) (%2 fyl ) + fa fa ) (&% ^l) ~ 0 , 
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and since the force acts in the direction of the line joining the particles, we 
have 

X:Y:Z= (# 2 -^ a x ) : (y 2 - yj : (z 2 - z 1 ). 

Combining the last two equations, we have 

X (Sx 2 — Sxj) + Y (Sy 2 - % 2 ) 4* Z (Sz 2 - S^) = 0, 

and therefore no work is done in the aggregate by the mutual forces between 
the particles. 

4°. A rigid body is regarded from the dynamical point of view as an 
aggregate of particles, so connected together that their mutual distances are 
invariable. It follows from 3° that the reactions between the particles which 
are called into play in order that this condition may be satisfied (or molectdar 
forces as they are called, to distinguish them from external forces such as 
gravity) do, in the aggregate, no work in any displacement of the body. 

5°. The reactions at a fixed pivot about which a body of the system can 
turn, or at a fixed hinge, or at a joint between two bodies of the system, are 
similarly seen to belong to the category of forces which do no work. 

In estimating the total work done by the forces acting on a dynamical 
system in any displacement of the system, we can therefore neglect all forces 
of the above-mentioned types. 

24. The coordinates of a dynamical system. 

Any material system is regarded from the dynamical point of view as 
constituted of a number of particles, subject to interconnexions and con- 
straints of various kinds ; a rigid body being regarded as a collection of 
particles, which are kept at invariable distances from each other by means 
of suitable internal reactions. 

When the constitution of such a system (i.e. the shape, size, and mass of 
the various parts of which it is composed, and the constraints which act on 
them) is given, its configuration at any time can be specified in terms of a 
certain number of quantities which vary when the configuration is altered, 
and which will be called the coordinates of the system; thus, the position of a 
single free particle in space is completely defined by its three rectangular 
coordinates {x y y, z) with reference to some fixed set of axes ; the position of 
a single particle which is constrained to move in a fixed narrow tube, which has 
the form of a twisted curve in space, is completely specified by one coordinate, 
namely the distance s measured along the arc of the tube to the particle from 
some fixed point in the tube which is taken as origin ; the position of a rigid 
body, one of whose points is fixed, is completely determined by three co- 
ordinates, namely the three Eulerian angles 0, <f» of § 10 ; the position of 
two particles which are connected by a taut inextensible string can be defined 
by five coordinates, namely the three rectangular coordinates of one of the 
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particles and two of the direction-cosines of the string (since when these five 
quantities are known, the position of the second particle is uniquely deter- 
mined) ; and so on. 

Example. State the number of independent coordinates required to specify the 
configuration at any instant of a rigid body which is constrained to move in contact with 
a given fixed smooth surface. 

We shall generally denote by n the number of coordinates required to 
specify the configuration of a system, and shall suppose the systems con- 
sidered to be such that n is finite. The coordinates will generally be denoted 
by q l9 q 2i ... If the system contains moving constraints (e.g. if it consists 
of a particle which is constrained to be in contact with a surface which in 
turn, is made to rotate with constant angular velocity round a fixed axis), 
it may be necessary to specify the time t in addition to the coordinates 
q u q 2 , ... q n , in order to define completely a configuration of the system. 

The quantities q{ 9 q 2> ... q n are frequently called the velocities corresponding 
to the coordinates q l9 q 29 

A heavy flexible string, free to move in space, is an example of a dynamical system 
which is excluded by the limitation that n is to be finite; for the configuration of the 
string cannot be expressed in terms of a finite number of parameters. 

25. Holonomic and non-holonomic systems . 

It is now necessary to call attention to a distinction between two kinds 
of dynamical systems, which is of great importance in the analytical discussion 
of their motion : this distinction may be illustrated by a simple example. 

If we consider the motion of a sphere of given radius, which is constrained 
to move in contact with a given fixed plane, which we can take as the plane 
of xy, the configuration of the sphere at any instant is completely specified 
by five coordinates, namely the two rectangular coordinates (x, y) of the 
centre of the sphere and the three Eulerian angles 8, <f>, of § 10, which 
specify the orientation of the sphere about its centre. The sphere can take 
up any position whatever, so long as it is in contact with the plane ; the five 
coordinates (x, y 9 8, <fr, yfr) can therefore have any arbitrary values. 

If now the plane is smooth, the displacement from any position, defined 
by the coordinates (x 9 y 9 0 9 <f> } ^r), to any adjacent position, defined by the 
coordinates (x + y -f By, 8 + 88, <f> + S<j> 9 4- Sty), where Sx, Sy 9 89 , 8<f>, B^fr 

are arbitrary independent infinitesimal quantities, is a possible displacement, 
i.e. the sphere can perform it without violating the constraints of the system. 
But if the plane is perfectly rough, this is no longer the case when Sx, By, 80, 
B<j>, Byfr are arbitrary; for now the condition that the displacement of the 
point of contact is zero (to the first order of small quantities) must be 
satisfied, and this implies that the quantities Bx, By, 88, 8<f > , Syfr are no 
longer independent, but are mutually connected (in fact, they taust be such 


W. D. 
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as to satisfy two non-integrable linear equations) ; so that in the case of the 
sphere on the perfectly rough plane , a displacement represented by arbitrary 
infinitesimal changes in the coordinates is not necessarily a possible dis- 
placement 

A dynamical system for which a displacement represented by arbitrary 
infinitesimal changes in the coordinates is in general a possible displacement 
(as in the case of the sphere on the smooth plane) is said to be holonomic ; 
when this condition is not satisfied (as in the case of the sphere on the rough 
plane) the system is said to be non-holonomic. 

If (Sq u &q 2 , ... Bq n ) are arbitrary infinitesimal increments of the coordinates 
in a dynamical system, these will define a possible displacement if the system 
is holonomic, while for non-holonomic systems a certain number, say m, of 
equations must be satisfied between them in order that they may correspond 
to a possible displacement. The number (n — m) is called the number of 
degrees of freedom of the system. Holonomic systems are therefore charac- 
terised by the fact that the number of degrees of freedom is equal to the 
number of independent coordinates required to specify the configuration 
of the system. 

26. Lagrange s form of the equations of motion of a holonomic system *. 

We shall now consider the motion of a holonomic system with n degrees 
of freedom. Let (q lf q 2 , • q n ) be the coordinates which specify the con- 
figuration of the system at the time t 

Let mi typify the mass of one of the particles of the system, and let 
(pky z i) be its coordinates, referred to some fixed set of rectangular axes. 
These coordinates of individual particles are (from our knowledge of the 
constitution of the system) known functions of the coordinates q 1} q n of 
the system, and possibly of t also ; let this dependence be expressed by the 
equations 

. #£ (?i> ?2* t)> 

’ Vi “ (ji> 0> 

Zi = ^fri (q ls q 2 , t). 

Let (Xu Yu Zi) be the components of the total force (external and 
molecular) acting on the particle nix ; then the equations of motion of this 
particle are 

miXi = Xu tmyi^Yu m&i^Zu 

Multiply these equations by 

df djn 

dqf Bqf dq r x 

* Lagrange, ifecaniqtie Analytique (1788), Seeonde Partie, Section iv. The equations were 
first suggested in one of his earlier papers, Miscell . Taurin. n. (1760). 
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respectively, add them, and sum for all the particles of the system. We 
thus have 

fM*g + *‘s^*g)-K x ‘g +r # +j; -g)’ 

where the symbol 2 denotes summation over all the particles of the system ; 
this can be either an integration (if the particles are united into rigid bodies) 
or a summation over a discrete aggregate of particles. 

But we have 
dxi 




SO 


dq r dq r \dq i* 1 dq, 

.. 9 fi .. dxi 

dq r dq r 


dt V dqj at \dqj 

d f dii\ ( Vft &fi , &fi . , 

dt V 1 dqj * \3<fc3gy + dqjq r + dq n dq r dtdqj 


dt v 1 dqj *3 Or 




_d (3 
“d< 


and therefore we have 

Now the quantity 

represents the sum of the masses of the particles of the system, each 
multiplied by half the square of its velocity; this is called the Kinetic 
Energy of the system* From our knowledge of the constitution of the 
system, the kinetic energy can be calculated *f as a function of 

q%> *?»> ?i> * *• 2 «> ^5 

we shall denote it by 

^(jl) ••• *?2* *•* 0> 

and shall suppose that T is a known function of its arguments. Since 

*-g*+£*+--+ 6 *-+f. 

* The mass of a particle multiplied by the square of its velocity was called the vU viva by 
Leibnitz (Acta erud. t 1 605). 

f The methods of performing this calculation for rigid bodies are given in Chapter V. 

3—2 
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and ifr and if are likewise linear functions of q ls q 2 , ... q n > we see that I 7 is a 
quadratic function of q u g 2 , ... q n ; if the functions /, <j>, do not involve the 
time explicitly (as is generally the case if there are no moving constraints 
in the system), the quantities x, y, z are homogeneous linear functions of 
q lt q 2i ... q n , and then T is a homogeneous quadratic function of q u q 2 , ... q n * 


From the definition it follows that the kinetic energy of a system is essentially 
positive; T is therefore a positive definite quadratic form in q v q 2) ... q ni and so satisfies 
the conditions that its discriminant and the principal minors of every order of its 
discriminant are positive. 


We have thus derived from the equations of motion the equation 



and the expression on the left-hand side of this equation does not involve the 
individual particles of the system, except in so far as they contribute to the 
kinetic energy T. We have now to see if the right-hand side of the equation 
can also be brought to a form in which the individuality of the separate 
particles is lost. 

For this purpose, consider that displacement of the system in which the 
coordinate q r is changed to q r + Sq r , while the coordinates 

qs> ••• 9V— 1> ?r+i> ••• ?» 


and the time (so far as this is required for the specification of the system) are 
unaltered. Since the system is holonomic, this can be effected without 
violating the constraints. In this displacement, the coordinates of the 
particle are changed to 


^i> 


*+fj£ a fr 


2i+d $^> 


and therefore the total work done in the displacement by all the forces which 
act on the particles of the system is 

Hi 


?(■ 


*g + *£+*$)**- 


Now of the forces which act on the system, there are several kinds which 
do no work. Among these are, as was seen in § 23, 

1°. The molecular forces which act between the particles of the rigid 
bodies contained in the system : 

2°. The pressures of connecting-rods of invariable length, the reactions 
at fixed pivots, and the tensions of taut inextensible strings : 

3°. The reactions of any fixed smooth surfaces or curves with which 
bodies of the system are constrained to remain in contact ; or of perfectly 
rough surfaces, so far as these can enter into holonomic systems : 



26] 


The Equations of Motion 


37 


4°. The reactions of any smooth surfaces or curves with which bodies 
of the system are constrained to remain in contact, when these surfaces or 
curves are forced to move in some prescribed manner; for the displacement 
considered above is made on the supposition that t, so far as it is required for 
the specification of the system, is not varied, i.e. that such surfaces or curves 
are not moved during the displacement; so that this case reduces to the 
preceding. 

The forces acting on the system, other than these which do no work, are 
called the external forces. It follows that the quantity 


2 

i 




+x 



is the work done by the external forces in the displacement which corresponds 
to a change of q r to q r 4- 8q r , the other coordinates being unaltered. This is 
a quantity which (from our knowledge of the constitution of the system, and 
of the forces at work) is a known function of q u q 29 ... q n > t; we shall denote 
it by 

Qriqi, q*> — q n , t) 8q r . 

We have therefore 


d(dT\ 
dt \3£ r / 



This equation is true for all values of r from 1 to n inclusive;. we thus 
have n ordinary differential equations of the second order, in which q 1} q 2 ,... q n 
are the dependent variables and t is the independent variable ; as the number 
of differential equations is equal to the number of dependent variables, the 
equations are theoretically sufficient to determine the motion when the 
initial circumstances are given. We have now arrived at a result which may 
be thus stated : 


Let T denote the kinetic energy of a dynamical system , and let 


Qifyi + Qz&qs + -- + Qnfyn 

denote the work done by the escternal forces in an arbitrary displacement 
(8q lf Sq 2y ... 8q n ), so that T, Q lf Q 2 , ... Q n are, from our knoioledge of the 
constitution of the system , known functions of q u q 2 > ... #«, q%, g 2 > — #«> t; 
then the equations which determine the motion of the system may be written 


<L(W\J1=q 


dt \dq r J dq, 


(r = l, 2, 


These are known as Lagrange's equations of motion . It will be observed 
that the unknown reactions (e.g. of the constraints) do not enter into these 
equations. The determination of these reactions forms a separate branch of 
mechanics, which is known as Kineto-statics*: so we can say that in Lagrange's 
equations the kinebo-statical relations of the problem are altogether eliminated, 
* Cf. Heun, Deutsche Math, Ver, ix. (Heft 2) (1000), p. 1. 
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27. Conservative forces : the Kinetic Potential . 

Certain fields of force have the property that the work done by the forces 
of the field in a displacement of a dynamical system from one configuration 
to another depends only on the initial and final configurations of the system, 
being the same whatever be the sequence of infinitesimal displacements by 
which the finite displacement is effected. 

Gravity is a conspicuous example of a field of force of this character ; the work done 
by gravity in the motion of a particle of mass m from one position at a height h to 
another position at a height k above the earth’s surface is m g(h—k\ and this does not 
depend in any way on the path by which the particle is moved from one position to the 
other. 


Fields of force of this type are said to be conservative. 

Let the configuration of any dynamical system be specified by n 
coordinates q l} q 2i ... q n . Choose some configuration of the system, say 
that for which 

q r = a T > (r= 1, 2, ... 7i), 

as a standard configuration ; then if the external forces acting on the system 
are conservative, the work done by these forces in a displacement of the 
system from the configuration (q l9 q 2 , . . . q n ) to the standard configuration is a 
definite function of q l7 q 2 ,-- - q n , not depending on the mode of displacement. 
Let this function be denoted by V (<?,, q 2 , ... q n )] it is called the Potential 
Energy * of the system in the configuration (q l9 q 2i ... q n ). In this case the 
work done by the external forces, in an arbitrary displacement 

(tyi> 

is evidently equal to the infinitesimal decrease in the function V, corresponding 
to the displacement, ie. is equal to the quantity 


dV z dV z 




Lagrange’s equations of motion therefore take the form 


d/dT\ dT~ 3F, , , Q x 

dt \dqj dq r dq r 9 '^ r > > ••• n )- 


If we introduce a new function L of the variables q x , q 2> ... j*, q l9 ... q n 
defined by the equation 

then Lagrange’s equations can be written 


©-I-* 


2, ... n). 


* The Potential-function was introduced by Lagrange in 1773 {Oeuvres t vj. p. 335). The 
name Potential is due to Green (1828). 
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The function L is called the Kinetic Potential , or Lagrangian function ; 
this single function completely specifies, so far as dynamical investigations 
are concerned, a holonomic system for which the forces are conservative. 

28. The explicit form of Lagrange's equations . 

We shall now shew how the second derivatives of the coordinates with 
respect to the time can be found explicitly from Lagrange’s equations. 

Let the configuration of the dynamical system considered be specified by 
coordinates q l9 q 2 > ... q n ', we shall suppose that the configuration can be 
completely specified in terms of these coordinates alone, without t s so that 
the kinetic energy of the system is a homogeneous quadratic function of 
<?i, q z , ... q n . As was seen in § 26, this is always the case when the 
constraints are independent of the time, but not in general when the 
constraints have forced motions (as for instance in the case of a particle 
constrained to move on a wire which is made to rotate in a given way). 

Suppose then that the kinetic energy is 

2 '2a i iq k qi, 

A=1 1=1 

where a k i = a iky and where the coefficients a k i are known functions of 


$19 %2i ••• #«• 

The Lagrangian equations of motion for the system are 


or 

or 


<2 /d T\ _dT_ - 

dt\dq r ) Sq r Vr ’ 


III, ”■*•)• 


■i i % d £?qtqi=Qr 
k=u=i oq r 


2 2 2 

*=i i=i 


[ l ml . . 
r 


Qr 


(r=l, 2, ... n\ 
(r— 1, 2, ... 7i), 
(r=l, 2, ... n) 9 


where the symbol p , which is called a GhristoffeVs symbol *, denotes the 
expression 

1 / (fair , da mr 

2 dqi dq r ) m 

These equations, being linear in the accelerations, can be solved for the 
quantities q 8 * In fact, let D denote the determinant 



Ol2 

#13 

... Clju * 

<*81 

<h 2 





..... 


&ni 



... Own 


* It was introduced by Christoffel, Journal far Math, lxx. (1869), and is of importance in the 
theory of quadratic differential forms. 
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and let A„ be the minor of a n in this determinant. Multiply the n equations 
of the above system by A,„ A 2y ,... A nv , respectively, and add them: re- 

n 

membering that the quantity 2 A ry a rg is zero when s is different from v , and 

r - 1 

has the value D when s is equal to v, we have 

Dq v + 2 2 2 AJ' \q l q m =ZA r „Q ri 
1=1 m=l r-1 L T J r=l 

or = - n 2 z J l 2 A rv Q r - 

& Z=t nt = l r=l L r J ^ r-1 

This equation is true for all values of v from 1 to n inclusive; and 
these n equations* in which q u q 2 , ... q n are given explicitly as functions of 
g u q 2 , ... q n , q it q 2 , ... q ny can be regarded as replacing Lagrange’s equations 
of motion. 

29. Motion of a system which is constrained to rotate uniformly round an 
axis . 

In many dynamical systems, some part of the system is compelled by an 
external agency to revolve with constant angular velocity o> round a given 
fixed axis ; the motion of a bead on a wire which is made to rotate in this 
way is a simple example. There is, as we have seen, no objection to the 
direct application of Lagrange's equations to such cases, provided the system 
is holonomic; but it is often more convenient to use a theorem which we 
shall now obtain, and which reduces the consideration of systems of this kind 
to that of systems in which no forced rotation about the given axis takes 
place. 

Suppose that, independently of the prescribed motion round the axis, the 
system has n degrees of freedom, so that if the given axis is taken as axis of 
5, and any plane through this axis and turning with the prescribed angular 
velocity is taken as the plane from which the azimuth <j> is measured, the 
cylindrical coordinates of any particle m of the system can be expressed in 
terms of n coordinates q 1} q 2 > these expressions not involving the time t. 

Then if the kinetic energy of the system in the actual motion be T, and if the 
work done by the external forces in an arbitrary infinitesimal displacement 
be Qi&qi + Qi&q*+ + Qntyn* where Q l9 Q 2> Q n will be supposed to 
depend only on the coordinates q } , q 2 , ..., q n , and if the kinetic energy of 
the system when the forced angular velocity is replaced by zero be denoted 
bv Tj, we have 

T * |2m {i 2 + r 2 + r 2 (<£ + <*>)% 

T x = £2w {i® -f r* + r 3 ^ 2 }. 

Now the quantity ^2 ?nr® will be a function of q l9 q 2y ..., q ny which is 
determined by our knowledge of the constitution of the system : denote it by 
W. The quantity 2 mr 3 ^ will also be a known function of q l9 q 2y ..., q ny 
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•••> being linear in q ly q 2 , ..., q n ; it will be zero if, when a> is zero, the 
motion of every particle has no component in the direction of <£> increasing; 
while if n is equal to unity, so that there is only one coordinate q, it will be 
the perfect differential with respect to £ of a function of q : these are the two 
cases of most frequent occurrence, and we shall include them both by as- 

suming that Smr 2 ^ is of the form , where Y is a given function of the 


suming that Smr 2 ^ is of the form 
coordinates q l9 q 2i ..., q n . 

We have therefore 


r-2 , 1 +*^+«MP, 


and the Lagrangian equations 





d 

(dT\ 

JT 




dt 

\dqj ' 

~dq r 

l be written in 

the 

form 



d fd‘ 


dY\ 

_9ZV 

d ( 

dY\ 

dt V3{ 

TJ + dt [ a 

'dqj 

" 

m dt ( 

BqJ 


(r- h 2, ..., n) 


d fdTj\ dTj = 
dt \dqj dq r 


(- <o*W) + Qr , (r = 1,2,. 


These equations shew that, subject to the assumption already mentioned, 
the motion is the same as if the prescribed angular velocity were zero, and 
the potential energy were to contain an additional term — In this 

way, by modifying the potential energy, we are enabled to pass from a 
system which is constrained to rotate about the given axis to a system for 
which this rotation does not take place. The term centrifugal forces is 
sometimes used of the imaginary forces introduced in this way to represent 
the effect of the enforced rotation. 


30. The Lagrangian equations for quasi-coordinates. 

In the form of Lagrange's equations given in § 26, the variables are n 
coordinates q l} q 2 , q n , and the time t; the knowledge of these quantities, 
together with a knowledge of the constitution of the system, is sufficient to 
determine the position of any particle in any configuration of the system, 
which may be expressed by saying that q u q%, ...» q n are true coordinates of 
the system. We shall now find the form which is taken by the equations 
when the variables used are no longer restricted to be true coordinates of 
the system*. 

Consider a system defined by n true coordinates q u q 2 , ..., q n , the 
kinetic energy being T and the work done by the external forces in a 

4 Particular cases of the theorem of this article were known to Lagrange and Euler: the 
general form of the equations is due to Boltzmann {Wien. Sitznngtberichte , 1902) and Hamel 
(Zeit&chrift fUr Math. u. Phys. 1904). 
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displacement ( Sq l9 Sg 3t Sq n ) being Q, Bq 1 + Q 3 8q» + ... + Q n Bq ny so that the 

Lagrangian equations of motion of the system are 


i (~) - 2- = Q* (* = 1, 2, ... , »). • .(!)• 

dt \dqj oq K 

Let co l} a> 2 , ..., (o n be n independent linear combinations of the velocities 
q n > defined by the relations 

= "f" • • • *!■ (?*— 1, 2, w)...(2), 


where ctn n are given functions of q lf q 2t , q^l and let d7r ly dir^, 

dv n be n linear combinations of the differentials dq lt dq 2y dq n> defined 
by the relations 

d/7T r ~ rdq% "1“ &2rdq 3 4 1 ••• *f &nrdqn “ 1) 2, 

where the coefficients a are the same as in the previous set of equations. 
These last equations would be immediately integrable if the relations 

W ere satisfied for all values of k, r, and m, and in that case variables 

dq m dq K 

Tr r would exist which would be true coordinates; we shall not however 
suppose the equations to be necessarily integrable, so that dm dir 2 , dir n 
will not necessarily be the differentials of coordinates 71 r u 7 r 2 , 7 r w ; we shall 
call the quantities dir xi dir 2 , dir n differentials of quasi- coordinates. 

Suppose that the relations (2), when solved for q u q i9 q n , give the 
equations 

2* ~ ©1 + + • - • + fttcnton (k — 1, 2, . • . , 7l). - -(B). 

Multiplying the Lagrangian equations (1) by £ lr , ^ 2ry f} nr > respectively, 
and adding, we obtain the equation 



Now 'SLQ K hq K is the work done by the external forces on the system in an 

K 

arbitrary displacement, so 2£«rQ*$7r r is the work done in a displacement 

K 

in which all the quantities Sir are zero except Bx r . If therefore the work 
done by the external forces on the system in an arbitrary infinitesimal dis- 
placement (&r i, S7r 3 , Sm n ) is IliSTT! 4* n 2 S7r 2 + ... + n n 8ir n> we have 



By means of equations (3) we can eliminate q l9 q 2 , ..., q n from the 
function T, so that T becomes a function of to l9 w 2> co n , q u q 2 , ...» q n (we 
suppose for simplicity that t is not contained explicitly in T); let this form 
of jP be denoted by T. 

Hr.*'*,*"’ 


'Then we have 
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and therefore 


^ i y da ** dTl T-r 

7 ^ r« K *dt W + 7 "rfT ~ a£ f * ^ Ilr - 


But 2/8* r a Kg is zero or unity according as r is different from, or equal 


to, s : so we have 


£(£)♦»* 


da.,df 32> _tt 
’ dt 3«, « 3?.“ r ‘ 


We also have 


ar = 8f v 3 ?dv, = df sl dT da, M . 

3?« 3g« + 7 3«»* 3?* 3?« « « 3«o* 3?* ®“’ 




32* B2 7 Bo 0 jP 

Now £ #c r , or 2 = — ~ , would represent ~ — if ir r were a true 

ic K 0^* (/77V C/7T r 

d T 

coordinate; we shall denote it by the symbol 5 — whether ir r is a true 

U7T r 

coordinate or not. Also the expression 


22/9, rPmli'. 

k m V 


9 g roA 

$q,n dq* ) 


depends only on the connexion between the true coordinates and the dif- 
ferentials of the quasi-coordinates, and is independent of the nature or 
motion of the dynamical system considered : we shall denote this expression 
by 7 nl . We have therefore 


d f dT \.** % T dT n /t o \ 


3 T 3 T 


These n equations are the equations of motion expressed in terms of the 
quasi-coordinates; when the quasi-coordinates are true coordinates, the 

quantities y r a are all zero, since the conditions = - 3 — are satisfied, and 

oqm oq* 

the equations reduce to the ordinary Lagrangian equations 

d (dT\ dT T . / i o % 


Example. A rigid body is free to turn about one of its points 0, which is fixed, so 
that the coordinates of the body can be taken to be the three Eulerian angles A <p, ^r, 
which (§ 10) specify the position of axes Oxyz, fixed in the body and moving with it, with 
reference to axes OXYZ fixed in space. Let an arbitrary displacement ($d, fy) of the 
body be equivalent to the resultant of small rotations dv 2r 8ir 3 round Or, 0y f Oz, 
respectively, so that dv u dw t , dn z can betaken as the differentials of quasi-coordinates : 
let «!, © 2 , «a be the components about the axes Oxyz of the angular velocity of the body 
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at any instant, so that dir dir s , die 3 are the differentials of quasi-coordinates corre- 
sponding respectively to the velocities a>j, 0%, a> 3 . Shew that the equations of motion of 
the body are 

d fcf\ cT df df _ 

dt \Co) l / 403 da>2 0)2 Oco 3 C7r 1 19 

l d_ 

1 dt 

| d /df\ df , df df _ 

\dt w “ “ 2 0 ^ + “ 1 - a^ 3 3 ’ 

where 5 F is the kinetic energy of the body, expressed in terms of <a 1 , <»2> ®3» d, <£, y/r ; 

n 1} n 2 , n 3 are the moments about the axes Ox, Oy, Oz, respectively, of the external forces 

fc . . cT . A . cT d& dT d<\> dT d+ 

actmg on the body j and stands for ^ ^ ^ g* + ^ g- . 

dT 

It will appear later that 2 * depends only on ©i, o> 2 , a>3, so the terms are zero. 


(©• 


dr 


dT_dT 
1 00)! 07T 2 


31. Forces derivable from a 'potential-function which involves the 


In certain cases the conception of a potential-energy function can be 
extended to dynamical systems in which the acting forces depend not only 
on the position but on the velocities and accelerations of the bodies. 

For consider a dynamical system whose configuration is specified by 
coordinates q ly q 2> q n , and suppose that the work done by the external 
forces in an arbitrary displacement (Sq lf Sq 2) ..., Sq n ) is 


Qi&qi 4- Q 2 ^q^ *4“ ••• 4" Qn^qn- 
Then if Q r can be expressed in the form 


vr ± /dv\ 

dqr dt \dqj 


where Fis a given function of q lf q 2y ..., q n > q i» •••, 
tions of motion are 


(r = 1, 2, n), 

q n> the Lagrangian equa- 


d /0T\ 0T = _0F , d /0F\ 

dt \dq r ) dq r dq r + dt \dq r J 


(r — 1, 2, ... , 71 ), 


and if a kinetic potential L be defined by the equation 


the equations take the customary form 

d (dL\ dL ( 

dt\dq r ) dq r ~° (r- 1, 2, .... n). 

The function F can be regarded as a generalised potential energy 
function. An example of such a system is furnished by the motion of a 
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particle subject to Weber’s electrodynamic law of attraction* to a fixed 
point, the force per unit mass acting on the particle being 

1 A. f 2 — 2rr\ 

r*\ o 2 ) 9 


where r is the distance of the particle from the centre of force : in this case 
the function V is defined by the equation 



Example. If the forces Q u Q 2 , Q n of a dynamical system which is specified by 
coordinates q u q 2 , q n are derivable from a generalised potential-function V, so that 


Qr=~ 


bV d 

cq r + dt 



(r= 1, 2, 


shew that Qi, Q 2 , Q n must be linear functions of q l9 q», ..., q n , satisfying the n (2 n — 1) 
relations 

ZQi^cQj, 
dq k Cfr 1 

vQj , dQ k __ d_ /oft oQk \ 
dq k cqi dt \oq k * dqj ’ 

vQi __ i d_ fbQi _ dQk 
Cq k dqi “ dt \Cq k cqi 

On the general conditions for the existence of a kinetic potential of forces, reference 
may be made to 

Helmholtz, Journal fur Math., Vol. c. (1886). 

Mayer, Leipzig. Berichte , Vol. XLViH. (1896). 

Hirseh, Math. Anncden , Vol. L. (1898). 


32. Initial motions. 

The differential equations of motion of a dynamical system cannot in 
general be solved in a finite form in terms of known functions. It is how- 
ever always possible (except in the vicinity of certain singularities which 
need not be considered here) to solve a set of differential equations by power- 
series, i.e. to obtain for the dependent variables q l3 q«, q» expressions of 
the type 

qi — a>i + bi t + Ci tr + d k t? hh . - - , 

g 8 = Oi + ^< + <fc£ + <4P+... > 

qn = CLn 4- K t + c» + d n & + . . . ; 

the coefficients a, b, ... can in fact he obtained by substituting these series in 
the differential equations, and equating to zero the coefficients of the various 

* W. Weber, Annalen d. Phys. lxxul (1848), p. 193. Cf. Whittaker’s History of the Theories 
of Aether and Electricity, pp. 226—231. 
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powers of t ; the expansions will converge in general for values of t within 
some definite circle of convergence in the 2-plane. 

It is plain that these series will give any information which may be 
required about the initial character of the motion (t being measured from the 
commencement of the motion), since a t is the initial value of q lf b x is the 
initial value of q l9 and so on. This method of discussing the initial motion 
of a system is illustrated by the following example. 


Example. Consider the motion of a particle of unit mass, which is free to move in a 
plane and initially at rest, and which is acted on by a field of force whose components 
parallel to fixed rectangular axes at any point ( \x , y) are (JT, Y); and let it be required to 
determine the initial radius of curvature of the path. 


Let (#+£, y+ij) be the coordinates of any point adjacent to the initial point (x, y), 
so that £, i) may be regarded as small quantities ; then the equations of motion are 


-X(*jr)+* 




dx 


'+* 


.. _ yf - t a , . JYfay) , 

Y (x, y)+£ — fa— +v — ^ — + 


If therefore we assume for f and 7 the expansions 

£ a* ai 2 + b& + 

7 = dt? 4* eft + - * • j 

(it is not necessary to include terms of lower order than t 2 , since the quantities $, 7, £, 7 
are initially zero), and substitute in these differential equations, we find, on comparing 
the coefficients of various powers of t, the relations 

-*(**♦»*). 
i-trix,,), -0, /-*(-rg+r|E). 

The path of the particle near the point (x y y) is therefore given by the series 

where denotes the quantity 

Now if the coordinates £ and 7 of any curve are expressed in terms of a parameter u y 
the radius of curvature at the point « is known to be 


m 


■m 


<%_ 

du 2 du du 2 du 

so the radius of curvature corresponding to the zero value of for the curve given by the 
above expressions, is 

3(x»+r»>t 

and tins is the required radius of curvature of the path of the particle at the initial point 
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33. Similarity in dynamical systems *. 

If any system of connected particles and rigid bodies is given, it is 
possible to construct another system exactly similar to it, but on a different 
scale. If now the masses and forces in the two systems, which we can call 
the pattern and model respectively, bear certain ratios to each other, the 
workings of the two systems will be similar, though possibly at speeds which 
are not the same but bear a constant ratio to each other. 

To find the relation between the various ratios involved, let the linear 
dimensions of the model and pattern be in the ratio x : 1, let the masses of 
corresponding particles be in the ratio y : 1, let the rates of working be in the 
ratio z: 1, so that the times elapsed between corresponding phases are in the 
ratio 1 : z, and let the forces be in the ratio w : 1. Then for each particle we 
have an equation of motion of the form 

tux = X ; 

so if m is altered in the ratio y : 1, x is altered in the ratio xz 2 : 1, and X is 
altered in the ratio w : 1, we must have 

w = xy 2 ? , 

and this is the required relation between the numbers x, y> z t w. 

Example. If the forces acting are those due to gravity, we have w—y^ and conse- 
quently xz l = 1, so that the rates of working are inversely as the square roots of the linear 
dimensions. 

If the forces acting are the mutual gravitations of the particles,, every particle 
attracting every other particle with a force proportional to the product of the masses and 
the inverse square of the distance, we have w~y 2 jx\ so that the rates of working are in 
the ratio yb ; 


34. Motion with reversed forces . 

A special case of similarity is that in which the ratio w has the value — 1. 

We have seen that the motion of any dynamical system which is subjected 
to constraints independent of the time, and to forces which depend only on 
the positions of the particles, is expressed by the Lagrangian equations 




(r=l, 2, w). 


where the kinetic energy T is a homogeneous quadratic function of the 
velocities q lt q %> involving the coordinates q u § 9 , ...» g n , in any wa y> 

and Q is a function of q 2i ..., q n only. 


Introduce a new independent variable defined by the equation 

r = it } where i - V — 1, 


and let accents denote differentiations with regard to r. Then since 
* Newton, Prineipia , Book xi. Sect. 7, Prop. 32. 
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di \d/ an< ^ \ — are homogenous of degree — 2 in dt, the above equations 

‘™* 0 - 1 . 

where © is the same function of q%, qf, gy, ...» ?n that I 7 is of 
qi t ?2> --*j 9i> 2*> •••> ?»• 

But if t (instead of 0 be now interpreted as denoting the time, these last 
equations are the equations of motion of the same system when subjected to 
the same forces reversed in direction. Moreover, if a l9 cu, a n , fi l9 fi i9 ..., 
fi n are the initial values of q lt q 2i ..., q n , q l9 q i9 q n , respectively, in any 
particular case of the motion of the original system, then a x , a*, a n , — ifi l9 

— ifiz, ...» —ifin will be the corresponding quantities in the transformed 
problem. We thus have the theorem that in any dynamical system subjected 
to constraints independent of the time and to forces which depend only on the 
position of the particles , the integrals of the equations of motion are still real 
if t be replaced by V — It and ike initial velocities fi lf fi i9 fi n by — V— 1 fi l9 

— V — l fit, — V— lfi n respectively; and the expressions thus obtained repre- 
sent the motion which the same system would have if with the same initial 
conditions, it were acted on by the same forces reversed in direction , . 

35. Impulsive motion , . 

In certain cases (e.g. in the collision of rigid bodies) the velocities of the 
particles in a dynamical system are changed so rapidly that the time occupied 
in the process may, for analytical purposes, be altogether neglected. 

The laws which govern the impulsive motion of a system bear a close 
analogy to those which apply in the case of motion under finite forces : they 
can be formulated in the following way*. 

The number which represents the mass of a particle, multiplied by the 
vector which represents its velocity at, any instant, is a vector quantity 
(localised in a line through . the particle) which is called the momentum of 
the particle at that instantf ; the three components parallel to rectangular 
axes Oxyz of the momentum of a particle of mass m at the point (x, y 9 z) are 
therefore (mx, my, mi). If any number of particles form a dynamical system, 
the sum of the components in any given direction of the momenta of the 
particles is called the component in that direction of the momentum of the 
system. The impulsive changes of velocity in the various particles of a 
connected system can be regarded as the result of sudden communications 
of momentum to the particles. 

The effect of an agency which causes impulsive motion in the system 

* They were involved in the discovery of the laws of impact in 1668 by Wallis and Wren, 
Phil Tram. No. 43, pp. 864, 867. 

f Momentum is the qiumtitas motus of Newton’s Principia, Book i. Def. 2. The idea can be 
traced back to Descartes. 
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will be measured by the momentum which it would communicate to a single 
free particle. If therefore (u 0j v 0 , w Q ) are the components of velocity of a 
particle of mass m, referred to fixed axes in space, before the impulsive 
communication of momentum to the particle, and if (u, v, w) are the com- 
ponents of velocity of the particle after the impulse, then the vector quantity 
(localised in a line through the particle) whose components are 
m (u — u 0 ), m (v — v Q ), m{w — w 0 ) 
represents the impulse acting on ike particle . 

For the discussion of the impulsive motion of a connected system of 
particles, it is clearly necessary to have some experimental law analogous to 
the law of Action and Reaction of finite forces ; such a law is contained in 
the statement that the total impulse acting on a particle of a connected 
system is equal to the resultant of the external impulse on the particle (i.e. the 
impulse communicated by agencies external to the system, measured by the 
momentum which the particle would acquire if free) together with impulses 
directed along the lines which join this particle to the other particles which 
constrain its motion; and the mutually induced impulses between two connected 
particles are equal in magnitude and opposite in sign. 

If we regard the components of an impulse as the time-integrals of the 
components of an ordinary finite force which is very large but acts only for 
a very short time, the law just stated agrees with the law of Action and 
Reaction for finite forces. 

Change of kinetic energy due to impulses. 

The change in kinetic energy of a dynamical system whose particles are acted on by a 
given set of impulses may be determined in the following way. 

Let an impulse I y directed along a line whose direction-cosines referred to fixed axes of 
reference are (X, p, v) % be communicated to a particle of mass m, changing its velocity 
from r 0 , in a direction whose direction-cosines are (X&, M 0 , A 0 ), to v, in a direction whose 
direction-cosines are (X, M, N). The equations of impulsive motion are 

m («X— %X©)*=/X, m (vM— v 0 Jf 0 ) — Ip, m (vN — ffo-^o) — -J*. 

Multiplying these equations respectively by 

i (vZ+v 0 Z 0 ), i (vM+Vokfo), and SQ, 

and adding, we have 

imv* - imvf?=ilv (XX + Mp+Nv)+\I% (X 0 X-f- M 0 p+N Q v). 

The change in kinetic energy of the particle is therefore equal to the product of the 
impulse and the mean of the components, before and after the impulse, of the velocity of 
the particle in the direction of the impulse. 

Now consider any dynamical system of connected particles and rigid bodies, to which 
given impulses are communicated ; applying this result to each particle of the system, and 
summing, we see that the change in the kinetic energy of the system is equal to the sum of the 
impulses applied to it, each multiplied by the mean of the Somponents , before and after ike 
communication of the impulse, of the velocity of its point of application in the direction of the 
impulse. In this result we can clearly neglect the impulsive forces between the molecules 
of any rigid body of the system. 

w. n. 


4 
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36. The Lagrangian equations of impulsive motion . 

The equations of impulsive motion of a dynamical system can be 
expressed in a form* analogous to the Lagrangian equations of motion for 
finite forces, in the following way. 

Let (Xi, Y iy Z { ) be the components of the total impulse (external and 
molecular) applied to a particle m* of the system, situated at the point 
(ccj , y u Zi ). The equations of impulsive motion of the particle are 

(X{ — Xio) = Tfli (jfj yio) = 1^*) (^i ~ 

where (i?*,, y t0 , i t * 0 ) and (#*, y,*, i*) denote the components of velocity of the 
particle before and after the application of the impulse. 

If 7i* .... q n denote the n independent coordinates in terms of which 

the configuration of the system can be expressed, we have therefore 



where the summation is extended over all the particles of the system. 

Now in forming the summation on the right-hand side of this equation, 
it is seen as in § 26 that the molecular impulses between particles of the 
system can be omitted: the quantity 



can therefore readily be found when the external impulses me known: we 
shall denote it by the symbol Q r . We have consequently 

But as in § 26 we have 


and similarly 


dxi d&i . dwi d /t 

Bq? dqr dq r 

• dxi d . g v 


■where q n and q T denote the velocities of the coordinate q r before and after 
the impulse respectively. Thus if 

T=lZmi(£ t + yt + zf) 

t 


Dm to Lagrange, Ml c. Anal. (2* &L), n. p. 183. 
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denotes the kinetic energy of the system after the impulse, the above 
equation can be written in the form 

dq r \dq r h Vr ’ 

w ^ ere denotes the quantity corresponding to , but relating to the 

instant before the impulse. 

Similar equations can be found for the rest of the coordinates q u q 2 , q n l 
and thus we obtain the set of n equations 

I-dH" 

which are known as the Lagrangian equations of impulsive motion. 

These are algebraical equations for the determination of q ly q 2 , q n in 
terms of q 10 , q^, .. ., q w ; they are not differential equations like the Lagrangian 
equations of motion for finite forces, since the second derivates of the 
coordinates with respect to the time do not enter. 


Miscellaneous Examples. 


1. Two rigid bodies moving in space are constrained only by a taut inextensible string 
joining a given point of one body to a given point of the other, and one of the bodies is 
constrained to roll without sliding on a given fixed surface. How many degrees of freedom 
has the system, and how many independent coordinates are required to specify its con- 
figuration ? 

2. A point is referred to curvilinear coordinates a, b, c, and the square of its 

velocity is ... 

2T=s A &*+BlP+C(? +%Fbc + 2<?cd+2iTd&. 

Shew that p q, r 7 the component accelerations in the directions of the tangents to the 
coordinate lines, are given by three equations of the type 


£ /OT\ dT 
dt \3d/ da 


=pJA+-j. 3 i+jZ,r- 


(ColL Exam.) 


3. A particle which is free to move in space is initially at rest at the origin, and is in 
a field of force whose components (X, F, Z) at any point (#, y, s) are given by the expansions 


X=a-b&r-f-quadratic and higher terms i nx % y 7 z\ 
F= car+quadratic and higher terms in x 9 y, z ; 
Z— dx* + cubic and higher terms in x, y, z. 

Find the radii of curvature and torsion of the orbit at the origin. 


4—2 
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PRINCIPLES AVAILABLE FOB THE INTEGRATION 

37 . Problems which are soluble by quadratures . 

The determination of the motion of a holonomie dynamical system with 
a finite number of degrees of freedom has in the preceding chapter been 
shewn to depend on the solution of a set of ordinary differential equations. 
If n denotes the number of degrees of freedom, and (q u q z , q n ) are the 
coordinates specifying the configuration of the system at the time t, then 
the set of equations consists of n differential equations, each of the second 
order, with q u q t , ..., q n as dependent variables and t as independent variable. 
This set of equations is said to be of order 2n, the order being defined to 
be the sum of the orders of the highest derivates of the dependent vari- 
ables occurring in the equations. It is a well-known result of the theory 
of ordinary differential equations that the number of arbitrary constants of 
integration in the solution of a set of differentia] equations is equal to 
the order of the system; whence it follows that there are 2 n constants of 
integration in the general solution of a holonomie dynamical problem with 
n degrees of freedom . 

Now any given set of differential equations of order h can be reduced 
to the form 

dsn 

= Ar (^i> *•*) ^fc> 0? fy* = 1) 2, • •*,.&), 

where X u X 2 , X t are known functions of their arguments, by taking as 
new variables (a^, ..., x k ) the original dependent variables together with 

their derivates up to (but not including) the highest derivates occurring in 
the original set of equations. Thus e.g. the set of equations 

— Qi ($i* q<z)} ~ ©a ($i r q*ii qi> q*)> 

(where Q l and ^ are any functions of the arguments indicated) which is of 
order 4, can be reduced to the set 

**^ 1 * ~dt**^* ~d£ ~ ^ 585 Q* 
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by taking 
The form 


*1 = ?!. «3 = gi. 


x. 


< ^ = X r (x 1 , x 2 , ...,x k ,t) 


* 

(r = l,2, 


may therefore be regarded as the typical form for a set of differential 
equations of order k. 

If a function /(#!, oc 2) ... } x k ,t) is such that is zero when (#,, # 2 > -•*» 

are any functions of t whatever which satisfy these differential equations, the 
equation 

/(#i, ® 2 , «*, t) = Constant 


is called an integral of the system. The condition that a given function f 
may furnish an integral of the system is easily found; for the equation 
djjdt — 0 gives 


or 


V 

dx Y 

a/ 


+¥<* + ... +£-<* + £= 0 , 


dx 2 ' 


V 

dx k 


¥- 

dt 


■ X +—X +■ +— Xi+¥—o 

a* + da* A * + ••• + dH- Xk + dt 


and this relation must be identically satisfied in order that the equation 

f(x i, x 2} x kf t) — Constant 

may be an integral of the system of differential equations. 

Sometimes the function / itself (as distinct from the equation f— constant) is called an 
integral of the system. 


The complete solution of the set of differential equations of order k is 
furnished by k integrals 

Jr (®ij & 2 i • •• » x ky £) = a P i (r = 1, 2, 

where a 1} a 2 , a k are arbitrary constants, provided these integrals are 

distinct , ie. no one of them is algebraically deducible from the others. For 
let the values of x l9 x i , ..., x k> obtained from these equations as functions of 
f, Oj, Oz, **•> o kt be 

x r ==<f> r (ct i, a 2 , — , Ok ? £)> . . . , , 

then if (x l9 x 2 , ... , x k ) are a,ny particular set of functions of t which satisfy 
the differential equations, it follows from what has been said above that 
by giving to the arbitrary constants Or suitable constant values we can make 
the equations 

Jr (j&i> •••> &ki ~Or (? “ I» 

true for this particular set of functions {x 1> #g, , x k ); and therefore this set 

of functions (x u x 2 , x k ) will be included among the functions defined by 
the equations x r = <£ r . The solution of a dynamical problem with n degrees 
of freedom may therefore be regarded as equivalent to the determination of 
2 n integrals of a set of differential equations of order 2n. 
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Thus the differential equation 
which is of the second order, possesses the two integrals 

j ?*+s*=a„ 

|t»n- , |-«=a 2 , 


where a x and a. L are arbitrary constants. On solving these equations for q and q, we have 

fq=a x b sin (*+<Xj), 

\q^a^ cos(*+a 2 ), 

and these equations constitute the solution of the differential equation. 


The more elementary division of dynamics, with which this and the 
immediately succeeding chapters are concerned, is occupied with the dis- 
cussion of those dynamical problems which can he solved completely in 
terms of the known elementary functions or the indefinite integrals of such 
functions. These are generally referred to as problems soluble by quadratures. 
The problems of dynamics are not in general soluble by quadratures ; and in 
those cases in which a solution by quadratures cam be effected, there must 
always be some special reason for it, — in fact the kinetic potential of the 
problem must have some special character. The object of the present 
chapter is to discuss those peculiarities of the kinetic potential which are 
most frequently found in problems soluble by quadratures, and which in fact 
are the ultimate explanation of the solubility. 


38. Systems with ignorable coordinates. 

We have seen (§ 27) that the motion of a conservative holonomic 
dynamical system with n degrees of freedom, for which the coordinates are 
and the kinetic potential is L, is determined by the differential 


equations 


d / dL\ 
dt \dqj 



1, 2, n). 


The quantity ^ is generally called the momentum corresponding to the 


coordinate q r . 

It may happen that some of the coordinates, say q ly q 2 , q*, are not 
explicitly contained in L, although the corresponding velocities q lt q % , ..., q k 
are so contained. Coordinates of this kind are said to be ignorable or cyclic ; 
it will appear in the following chapters that the presence of ignorable 
coordinates is the most frequently-occurring reason for the solubility of 
particular problems by quadratures. 

The Lagrangian equations of motion which correspond to the h ignorable 
coordinates are 


d fdl\ 
dt [dfrJ 


- 0 , 


(r-1, 2, 
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and on integration, these can be written 

dL -R 

dtr~^ r 


. (r^l, 2, .... Is), 


where A., A> . . . , A are constants of integration. These last equations are 
evidently k integrals of the system. 

We shall now shew how these k integrals can be utilised to reduce the 
order of the set of Lagrangian differential equations of motion*. 

Let R denote the function 2 g r r7-, By means of the k equations 

r=l 


dJL 

dq r ' 


■A 


(r=l, 2, k), 


we can express the k quantities q l9 q 2i q kt which are the velocities cor- 
responding to the ignorable coordinates, in terms of 

q*42» Qk+h Sifc+s? •••» fn> i^i» At 5 

we shall suppose that in this way the function R is expressed in terms of the 
latter set of quantities. 

Now let Sf denote the increment produced in any function f of the quan- 
tities qic+iy #fc+2> •••> Qn> q i) q^t q[n (or of the quantities 9*4.1, 9*42, • 9** 

q*4i > . q», A. A, •••, A) by arbitrary infinitesimal changes Sq* +1 , 89*42, ..., 

8 q n , Sq l9 ..., Sq n in its arguments. Then we have 


SR-s(l-ijM. 


by the definition of R. But 


and 


Si- 2 ^8q r + 2 ~Sq r 

r= *4ic;g r r ~\oq r *•=*+! oq»* 


( * a 7 \ * ar * 


ax, 


since 

We have therefore 


3 £ p 


SR- i ¥*,,+ i “s$,- 1 $ r «/ 9 „ 

r=*+ivqr r=*+1^9r r-1 

and since the infinitesimal quantities occurring on the right-hand side of this 
equation are arbitrary and independent, the equation is equivalent to the 

* The transformation which follows is really a case of the Hamiltonian transformation, which 

is discussed in Chapter X; it was however first separately given by Booth in 187$, and somewhat 
later by Helmholtz. 
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system of equations 


dL^dR 

dq r dq r ’ 

. dR 

qr ~ d/3/ 


(r = k + 1, k + 2, n), 

(r = &-l-l, A+2, ...,rc), 
(r=l, 2, ...,*). 


Substituting these results in the Lagrangian 
have 


d dR 

dt \dqj dq r 


equations of motion, we 
(r=ir + l, &+2, n). 


Now B is a function only of the variables q i+1 , q k + 2 , • ••> ?», ?*+ i, ?»> 
and the constants A, &, so this is a new Lagrangian system of 

equations, which we can regard as defining a new dynamical problem with 
only (n — k) degrees of freedom, the new coordinates being q t+1 , q k+St ...,q n , 
and the new kinetic potential being JR. When the variables qt +1 , gfc +2 , ..., q n 
have been obtained in terms of t by solving this new dynamical problem, the 
remainder of the original coordinates, namely q^q*, ...» qjt, can be obtained 
from the equations 

?r = ~ ( r = 2 > *)• 


Hence a dynamical problem with n degrees of freedom, which has 1c ignorable 
coordinates , can be reduced to a dynamical problem which has only (n—k) 
degrees of freedom. This process is called the ignoraMon of coordinates. 


The essential bams of the ignoration of coordinates is in the theorem that when the 
kinetic potential does not contain one of the coordinates q r explicitly, although it involves 
the corresponding velocity q r , an integral of the motion can be at once written down, 


namely ^-= constant This is a particular case of a much more general theorem which 
oq r 

will be given later, to the effect that when a dynamical system admits a known infinitesimal 
contact^transformation, an integral of the system can be immediately obtained. 


If the original problem relates to the motion of a conservative dynamical 
system in which the constraints are independent of the time, we have seen 
that its kinetic potential L consists of a part (the kinetic energy) which is 
a homogeneous quadratic function of q j9 q*, q n , and which involves 
qt+i, ?*+*, .**> in any way, together with a part (the potential energy with 
sign reversed) which involves q k+u q^+i, ..., q n only. But in the new 
dynamical system which is obtained after the ignoration of coordinates, the 
kinetic potential B cannot be divided into two parts in this way: in feet, R 
will in general contain terms linear in the velocities. And more generally 
when (as happens very frequently in the more advanced parts of Dynamics) 
the solution of .one set of Lagrangian differential equations is made to depend 
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39. Special cases of ignoration ; integrals of momentum and angular 
momentum. 

We shall now consider specially the two commonest types of ignorable 
coordinates in dynamical problems. 

(i) Systems possessing an integral of momentum. 

Let the coordinates of a conservative holonomic dynamical system with 
n degrees of freedom be q lt q 2 , q n \ and let T be the kinetic energy of the 
system, and V the potential energy, so that the equations of motion of the 
system are 

d /dT 
dt \dq r 

Suppose that one of the coordinates, say q l9 is ignorable, and moreover is 
such that an alteration of the value of q 1 by a quantity l, the remaining 
coordinates q 2 , q Si q n being unaltered, corresponds to a simple translation 
of the whole system through a distance l parallel to a certain fixed direction 
in space ; we shall take this to be the direction of the #-axis in a system of 
fixed rectangular axes of coordinates. 


) dq r dq r ’ 


(r = l, 2, n). 


Since q 1 is an ignorable coordinate, we have the integral 

I? = Constant. 

3 ft 

and we shall now discuss the physical meaning of this equation. 

We have 

= i tmi + if + *0> - 

where the summation is extended over all the particles of the system, 

„„ 3 T _ /.a in . dyi . d£A 

b ^ 2e 

= hrriiXi, since in this case ^ = 1, ^=0, ?2 = 0. 

3?i dq 1 dqi 

Now Inii&i represents (§ 35) the component parallel to the ®-axis of 
the momentum of the system of particles and consequently this is the 

dT 

physical meaning of the quantity ~-r in the present case. 

oqi 


The integral 


fr- = Constant 
3}i 


can therefore be interpreted thus: When a dynamical system can be 
translated as if rigid in a given direction without violating the constraints, 
and the potential energy is thereby unaltered (the way in which the kinetic 
energy depends on the velocities is obviously unaltered by this translation, so 
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the corresponding coordinate is ignorable), then the component parallel to this 
direction of the momentum of the system is constant . 

This result is called the law of conservation of momentum * and systems 
to which it applies are said to possess an integral of momentum . 

(ii) Systems possessing an integral of angular momentum . 

Again taking a system with coordinates q lf q t> ..., q n and kinetic and 
potential energies T and V respectively, let us now suppose that the 
coordinate q 1 is ignorable, and moreover is such that an alteration of by 
a quantity a, the other coordinates remaining unchanged, corresponds to 
a simple rotation of the whole system through an angle a round a given 
fixed line in space: we shall take this line as the axis of z in a system 
of fixed rectangular axes of coordinates. 

Since is an ignorable coordinate, we have the integral 

= Constant (1), 

dq x w 

and we have to determine the physical interpretation of this equation. 

We have as before 


dT _ f* da >i , A tyi , • &*<\ 


where the summation is extended over all the particles of the system. But 
if we write 

Xi =• Ti cos fa, yi = r { sin fc, 
we have dfa = dq ly 

d Xi dxi 


so 


dqi d<j>i 


= - n* sin <f>i = ~ yu 


and therefore 


?fi _ 0 
d qx ’ 

dT 

— = 2m € (- xtyi + ijiXi) 

oq 1 


.( 2 ). 


Now if r denote the distance of any particle of mass m from a given 
straight line at any instant, and if g> denote the angular velocity of the 
particle about the line, the product mr 2 © is called the angular momentum 
of the particle about the line. 

Let 0 be any point, and let P, P be two consecutive positions of the 
moving particle, the interval of time between them being dt Then the 


* This has been evolved gradually from the observation of Newton* Prineipia » Book i. in trod, 
to Sect, xi., that if any number of bodies are acted on only by their mutual attractions, their 
common centre of gravity will either be at rest, or move uniformly in a straight line. 
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angular momentum about any line OK through 0 is clearly the limiting 
value of the ratio 


^ x Twice the area of the projection of the triangle OPP' on 
a plane perpendicular to OK , 

so if {l, m, n) are the direction-cosines of OK and if (X, p, v) are the direction- 
cosines of the normal to the triangle OPP, we see that the angular 
momentum about OK is equal to the product of (l\ 4* m/M + nv) into the 
angular momentum about the normal to the plane OPP . It is evident from 
this that if the angular momenta of a particle about any three rectangular 
axes Oxyz at any time are A 2 , A,, A, respectively, then the angular momentum 
about any line through 0 whose direction-cosines referred to these axes are 
(I, m, n ) is tt, + mA, 4* nA, ; we may express this by saying that angular 
momenta about axes through a point are compounded according to the vectorial 
law. 


The angular momentum of a dynamical system about a given axis is 
define^ to be the sum of the angular momenta of the separate particles of 
the system about the given axis ; in particular, the angular momentum of 
a system of particles typified by a particle of mass m, whose coordinates are 

{%i, Si), about the axis of z is where 

« 

Xi = n cos <j>i, y t = n sin <f> it 

and the summation is extended over all the particles of the system; this 
expression for the angular momentum of a system can be written in the form 

* 

and on comparing this with equation (2) we have the result that the angular 

JJT 

momentum of the system considered , about the cuds of z, is . 

0ft 

The equation (I) implies therefore that the angular momentum of the 
system about the axis of z is constant : and we have the following result : 
When a dynamical system can be rotated as if rigid round a given cuds with- 
out violating the constraints, and the potential energy is thereby unaltered, the 
angular momentum of the system chord this axis is constant 

This result is known as the theorem of conservation of angular 
momentum *. 


A system of » free particles is in motion under the influence of their 
mutual forces of attraction, these forces being derived from a kinetic potential F, which 
contains the coordinates and components of velocity of the particles, so that the equations 
of motion of the particles are 

.. dV 

mT * T ~te r ~ dt\?ir) ’ 


* Kepler’s law, that the radius from the mn to a planet sweeps out equal areas in equal times, 
was extended by Newton to all eases of motion under a central force : from this the general 
theorem of conservation of angular momentum has gradually developed. 
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shew that these equations possess the integrals 

2 {m T x r Constant, 

2 (m r y r + |jr^ = Constant, 

2 (m r z r + *» Constant, 

f 3 v d V) 

2 |w r (y^ - z T y T ) + y r - s r = Constant, 

{ 3 v d V) 
m r (z r x r - x r z r ) + 2r gj* “ Xr -ft = Constant, 

f 3 F 3 Fj 

2 ]*i r (x r y r -y r x r )+x r ^-y T gjJ = Constant, 

which may be regarded as generalisations of the integrals of momentum and angular 
momentum. (L^vy.) 


40. The general theorem of angular momentum. 

The integral of angular momentum is a special case of a more general 
result, which may be obtained in the following way. 

Consider a dynamical system formed of any number of free or connected 
and interacting particles : if they are subjected to any constraints other than 
the mutual reactions of the particles, we shall suppose the forces due to these 
constraints to be counted among the external forces. 

Take any line fixed in space, and choose one of the coordinates which 
specify the configuration of the system (say q T ) to be such that a change in 
q l3 unaccompanied by any change in the other coordinates, implies a simple 
rotation of the system as if rigid round the given line, through an angle equal 
to the change in q x . We suppose the constraints to be such that this is a 
possible displacement of the system. 

The Lagrangian equation for the coordinate q l is 


and this reduces to 


d/ary ay 

dtXdqJ dq,-^ 9 



since the value of q x (as distinguished from <ft) cannot have any effect on 

BT BT 

the kinetic energy, and therefore must be zero. Now -g-p is the angular 

momentum of the system about the given line; and QiBq t is the work done 
on the system by the external forces in a small displacement Bq lf i.e. a small 
rotation of the system about the given line through an angle Sq l9 from which 
it is easily seen that Qj is the moment of the external forces about the given 
line. We have therefore the result that the rate of change if the angular 
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momentum of a dynamical system about any fixed line is equal to the moment 
of the external forces about this line . The law of conservation of angular 
momentum obviously follows from this when the moment of the external 
forces is zero. 

Similarly we can shew that the rode of change of the momentum of a 
dynamical system, parallel to any fixed direction is equal to the component* 
parallel to this line, of the total external forces acting on the system . 

For impulsive motion it is easy to establish the following analogous 
results : 

The impulsive increment of the component of momentum of a system in any 
fixed direction is equal to the component in this direction of the total external 
impulses applied to the system. 

The impulsive increment of the angular momentum of a system round any 
axis is equal to the moment round that axis of the external impulses applied to 
the system . 


41. The Energy equation . 

We shall now introduce an integral which plays a great part in dynamical 
investigations, and indeed in all physical questions. 

In a conservative dynamical system let q Xy q 2 , ..., q n be the coordinates 
and let L be the kinetic potential: we shall suppose that the constraints 
are independent of the time, so that L is a given function of the variables 
ji, q*y ...» qi, <jf*, ...» q n only, not involving t explicitly. We shall not, at 
first, restrict L by any further conditions, so that the discussion will apply 
to the non-natural systems obtained after ignoration of coordinates, as well as 
to natural systems. 


We have 


dL * at -S . 3 L 

= 2 q r ^r+ 2 q r *- 

r=l r=»l 


dt 


" hi* 4r 4 (If) * by the Lagiangian e< i uatio118 



Integrating, we have 


where & is a constant 


3 . dL 
r=i oq r 


-L=h, 


This equation is an integral of the system, and is called the integral of 
energy or law of conservation of energy*. 

* Galileo was acquainted with the fact that the velocity of a particle sliding down an inclined 
plane from neat depends only on the vertical height through which it has descended. From this 
elementary particular case the principle was gradually evolved by Huygens, Newton, John 
and Daniel Bernoulli, and Lagrange. 
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We have seen that in natural systems, in which the constraints do not 
involve the time, the kinetic potential L can be written in the form Z 7 — F, 
where T (the kinetic energy of the system) is homogeneous and of degree 2 
in the velocities, while V is a function of the coordinates only. In this case, 
therefore, the integral of energy becomes 


, £ . dL T 

r=l oq r 
n 3 rp 

r=l oq r 


= 2T— T +V y since T is homogeneous of degree 2 in q u q 2 , q n , 
= T + V. 

It follows that in conservative natural systems , the sum of the kinetic and 
potential energies is constant. This constant value h is called the total energy 
of the system . 

This latter result can also be obtained directly from the elementary 
equations of motion. For from the equations of motion of a single particle, 
namely 

miXi^Xu miZi^Z iy 

we have 

2 mi (aaxi + y t yi + i*%) = % (Xi&t + Yty t + Z&), 
where the summation is extended over all the particles of the system, or 


d. + «f zf) = %(Xdx + Ydy + Zdz ), 

so that the increment of the kinetic energy of the system, in any infinitesimal 
part of its path, is equal to the work done by the forces acting on the system 
in this part of the path, and therefore is equal to the decrease in the potential 
energy of the system. The sum of the kinetic and potential energies of the 
system is therefore constant 


The equation of energy 

d . \th {&+y*+lfy~Xdx+ Ydy+Zdz 

(where for simplicity we suppose the system to consist of a single particle) is true not 
only when (x, y y z) denote coordinates referred to any fixed axes, but also when they 
denote coordinates referred to axes which are moving with any motion of translation 
in a fixed direction with constant velocity. 

For let (£, iy, () denote the coordinates of the particle referred to axes fixed in space 
and parallel to the moving axes Oxyz y so that 

x^g-at, z=£-ct y 

where a, ft, c are the constant components of velocity of the origin 0 of the moving axes. 
Then the result already proved is that 

d. im &+p+{*)=XdZ+ Tdi+ZdC, 
or d.%m{(x+a)*+<y+b)*+{i+c)^=X{dx+aty 

or d. \m{&+y*+ify+d .m{ax+b$+ez}**Xdx+ Ydy+Zdz+(aX+bY+cZ)dt* 
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Now we have 

d . m (cub 4- by 4* cz) * m (ax 4- by 4- ds) dt 
=zm(a4+lnj+ct)dt 
= (aX4&F4-c.Z r ) c&, 

and therefore 

Fdy4-^cfe, 

which establishes the theorem. 

It may be noted that from this result the three equations of motion of the particle 
can be derived, by taking x—£—at etc., and subtracting the equation of energy in the 
coordinates (#, y, z) from the equation of energy in the coordinates (f, % (). 


42. Reduction of a dynamical problem to a problem with fewer degrees of 
freedom , by means of the energy-equation. 

When a conservative dynamical system has only one degree of freedom, 
the integral of energy is alone sufficient to give the solution by quadratures. 
For if q be the coordinate, the integral of energy 



-L = h 


is a relation between q and q; if therefore q be found explicitly in terms of q 
from this equation, so that it takes the form 

?=/(?)> 

we can integrate again and obtain the equation 


= f + constant, 

J/(s) 


which constitutes the solution of the problem. 

When the system has more than one degree of freedom, the integral of 
energy is not in itself sufficient for the solution ; but we shall now shew that 
it can be used for the same purpose as the integrals corresponding to ignor- 
able coordinates were used, namely to reduce the system to another dynamical 
system with a smaller number of degrees of freedom *. 

In the fnnetibn L t replace the quantities q 2 , q s , q n by ^q/, q t q 9 \ 

respectively, where qf denotes ~ i and denote the resulting function 
by tl(q u q%> q*\ q n ', ffi, ?»). Then differentiating the equation 


?*> %i> ?«) — Q {qi t q%* qir **,•> jn? <?»)* 


we have 

dL 1 £ q r 31i 

3?! r-2 Ji* bq r 

ax 


ax i an . n „ . 

dq r Si a?/ (»--2,3. 

(2X 


ax an 

dq r ~dq r ' r-1 * Z » 3 » **•> n ) •••• 



* Whittaker, Mtu. of Math. xxx. (1000). 
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Equations (1) and (2) give 

^ y 4r 

dqi 3®i qidq r 1 h 

Now in the integral of energy 

£ . dL ' , 

—L — h } 

r=l 

replace <j r by <^<7/ for all values of r from 2 to n inclusive, and then from this 
equation obtain q 2 as a function of the quantities (q 2 ', q s ', ft, , ?») ; 

and by using this expression for q ly express the function 

in terms of (}*,?«', ..., j», q 2 , g n ). Let the function thus obtained 

8X2 

be denoted by L ' ; then from (4) we see that II is the same as — , but 
differently expressed. 

Differentiating the equation of energy, which by (4) may be written in 
the form 

. 8X2 ^ , 

and regarding it as a relation which implicitly determines q x as a function of 
the variables (q 2y q s ' y ..., q q u q*> •••, £»), we have 
. 9*12 dq, _ 8f2 . 9*X2 

? 1 9gi* 3g/ 89 / ^'d^dqr '* 

. 8*n 3g t _ 3fl .. 5»n /PN 

Sgj 1 dg r dq, ?1 3g,9g r ' * 

Bat differentiating the equation 

T ._dO, 

L ~dq 1 > 

regarded as an identity in the variables (g,', g/, ...,g*', gi, g», ...» g»), we have 

dL' &D, m 

dqj-^dqydqfdqr' 

9z/ a»n , 8*a 9?, rfn 

3g r dqfiq r dq? dq r ^ * 

Comparing equations (5) and (7), we have 

dL' Ida , „ ’ 

dq r ' ~ qidq r ' ’ (r-2, 3, 

and comparing equations (6) and (8), we have 

Si' 1 da 
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Combining these with equations (2) and (3), we have 


3£_9 L . 

dqr'-dqr’ dq r ~q t dq r - 

Substituting from these equations in the Lagrangian 
we obtain the system 

d/dL'\ .3 V 

dAdqi) * dq r ~ ’ 

or finally 

dq 1 \dqr) tyr 


equations of motion, 
(r = 2, 3, . . . , n), 

(r- 2, 3, ...,n). 


Now these may be regarded as the equations of motion of a new dynamical 
system in which L' is the kinetic potential , (q 2 , q z > • ••, ?») are the coordinates, 
and q x plays the part of the time as the independent variable. The new system 
will, like the systems obtained by ignoration of coordinates, be in general 
non-natural, i.e. U will not consist solely of terms of degrees 2 and 0 in the 
velocities {q Z} q z \ q n ') ; but on account of its possession of the Lagrangian 
form, most of the theorems relating to dynamical systems will be applicable 
to it. The integral of energy this enables us to reduce a given dynamical 
system with n degrees of freedom to another dynamical system with only {n — 1) 
degrees of freedom. 


The new dynamical system will not in general possess an integral of 
energy, since the independent variable q 1 occurs explicitly in the new kinetic 
potential L'. But if q 1 is an ignorable coordinate in the original system, 
then q x will not occur explicitly in any stage of the above process, and there- 
fore will not occur explicitly in L'. From this it follows that the new system 
will also possess an integral of energy, namely 

5 ' dL ' T’ 4 i 

z q r — L = constant, 

r-i oq r 

and this can in its turn be used to reduce further the number of degrees of 
freedom of the system. 

The preceding theorems shew that any conservative dynamical system with 
n degrees of freedom and (n — 1) ignorable coordinates can be completely 
integrated by quadratures; we can proceed either (a) by first performing the 
process of ignoration of the coordinates, so arriving at a system with only one 
degree of freedom, which possesses an integral of energy and can therefore be 
solved in the manner indicated at the beginning of the present article ; or 
08) we can first use the integral of energy to lower the number of degrees of 
freedom by unity, then use the integral of energy of the new system to lower 
the number of degrees of freedom again by unity, and so on, obtaining finally 
a system with one degree of freedom which again can be solved in the manner 
indicated. 
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Example. The kinetic potential* of a dynamical system is 

\f (<?s) ?i 2 +J3 , 2 2 - ^ (gs). 

Shew that the relation between the variables q x and q 2 is given by the differential 
equation 

jL(W\ at' 

, and where jL' is defined by the equation 

X'=^2A - 2* (S'*)}* {/(?*) +S,'*}i 
Shew that* the non-natural dynamical system represented by the last differential 
equation possesses an integral of energy, and hence solve the system by quadratures. 


where 

a dq x 


43. Separation of the variables ; dynamical systems of Liouville’s type . 

A class of dynamical equations which are obviously soluble by quadratures 
is constituted by the equations of those systems for which the kinetic energy 
is of the form 

2 T =l»i(Si)g/+£» 2 (g*)?,*+ ... +±v n (q n )q n \ 
and the potential energy is of the form 

V=*W X {q x ) + w % (q 2 ) -f . . . 4- w n (q n ), 

where v lf v 2 , v n , w lt w 2 , are arbitrary functions of their respective 

arguments ; so that the kinetic potential breaks up into a sum of parts, each 
of which involves only one of the variables. 

For in this case the Lagrangian equations of motion are 


— Wr'(jr). (r-1, 2, tl). 

Or V r ( q r ) Ojr) qf — VJ r (jr)? ( r = 1, 2, . . . , tt). 

These equations can be immediately integrated, and give 

i v r (qr) - (?r) = C r , (r==l, 2, tl), 

where c lf c*, c n are constants of integration; these equations can be 
further integrated, since the variables q r and t are separable, and we thus 
obtain 






where y 1} y if ..., y n are new constants of integration, 
constitute the solution of the problem. 


(r = 1, 2, 

These last equations 


An important extension of this class of dynamical systems was made by 
Liouville*, who shewed that all dynamical problems for which the kinetic 
and potential energies can respectively be put in the forms 

T * i {th (®) + (?*) + . - + «* (qn)} fa ($) <h* + v* (q*) §t+ — +v n (q n ) ?**}, 
Y ^ «k (gi> * w *(q») 

can be solved by quadratures. 

* Jbumai de Math. xiv. (1840), p. 257- 


5—2 
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For by taking 

f (q r ) dq T = q r ', (r = 1, 2, n), 

where g,', q» , ..., g n ' are new variables, we can replace all the functions 
®a(?s)» •••> °n(9n) 6y unity; we shall suppose this done, so that the 
kinetic- and potential energies take the form 

T=iu(q ,* + #+.. .+$»=), 

F = i {«?! (q,) + w 2 (g 2 )+ ... + (g*)}, 

It 

where u stands for the expression 

(9i) "k ®s (9a) + • • • + (g B ). 

The Lagrangian equation for the coordinate q 1 is 

d /9A_ — = - — 

dt\dqj dq l dq^ 

or g <“?0 - 4 ^ (9^ + ft 2 + • • • + 9» ! ) = ' ^ • 

Multiplying this equation throughout by 2ug } , we have 

S W> “ § <** + 3a 2 + - + 3» > = - 2U *%- 

But from the integral of energy of the system, we have 
i u (Si + 9a* + — + 9» ) = a - F, 

where h is a constant. The equation for the coordinate q l can therefore 
be written in the form 

|(«*g 1 *) = 2(A-F)^-2«q l g 

= 2 g lg |{(A-F)«} 
d 

= 2 9*^{*«x(9i)-w.(9i>} 

= 2|{A 

Integrating, we have 

4**& 2 = Au, (g,) - (qj) + 

where y x is a constant of integration. We obtain similar equations for each 
of the coordinates (g u q 2 , q n )l the corresponding constants (<y l9 y 2 , y n ) 
must satisfy the relation 

71 + 72 + ••• + 7 « s=: 0 > 

in virtue of the integral of energy of the system. 
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These equations give 

(g,) - w x (g,) + 7,} dq x = {Aw, (g,) - w, (g 2 ) + dq.~... 

= {Aw n (g») - w» (g») + 7»] . 

and this set of equations, which can be immediately integrated since the 
variables are separated, furnishes the solution of the system. 

For further investigations on this subject cf. Stack el, Math. Ann. xui. (1893), p. 545, 
H&damard, Bull, des Sc. Math. xxxv. (1911), p. 106, Burgatti, Horn. Acc. L. Rend. '5) xx. 
(1911), p. 108, and Vrkljan, Zeitsckr.f. Pkys. Lix. (1930), p. 718, lxv. (1930), p. 280. 


Miscellaneous Examples. 


1. If the components (X, Y) of the force acting on a particle of unit mass at the 
point (#, y) in a plane do not involve the time t, shew that by elimination of t from the 
differential equations the solution of the problem is made to depend on the differential 
equation of the third order 


!& 


>— 2X=0. 


2. A system of free particles is in motion, and their potential energy, which depends 
only on their coordinates, is unaltered when the system in any configuration is translated 
as if rigid through any distance in any direction. What integrals of the motion can 
at once be written down? 


3. In a dynamical system with two degrees of freedom the kinetic energy is 
and the potential energy- is 

V=c+dg t , 

where a, 5, c, d are constants. Shew that the value of q t in terms of the time is given by 
an equation of the form 

(?» - *) (it + 2i)*«A (t - to)* 
where A, A, and t 0 are constants. 

4. The kinetic potential of a dynamical system is 

£ ~Z$ft + i& +2 9** +e ?*< 

where a, A c are given constants : shew that is given in terms of t hv the equation 
where e is an arbitrary constant and g> denotes a Weierstrassian elliptic function. 


5. Prove that in a system with ignorable coordinates the kinetic energy is the sum 
of a quadratic function T* of the velocities of the non-ignored coordinates and a quadratic 
function K of the cyclic momenta. 

In the case where there are three coordinates jc, y, <j> and one coordinate is ignored 
investigate the equations of motion of the type 


dt 


ef 3 K t dV 
•■^ + S + a i 
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where V is the potential energy, k is the cyclic momentum, and the differential coefficients 
of <j> with respect to x_ and y are calculated from the linear equation by which k is 
expressed in terms of i-, y, <£. (Camb. Math. Tripos, 1904.) 

6. The kinetic potential of a dynamical system with two degrees of freedom is 

By using the integral of energy, shew that the solution depends on the solution of the 
problem for which the kinetic potential is 

and by using the integral of energy of this latter system, shew that the relation between 
q x and q 2 is of the form 

where c and c are constants of integration, and jp denotes the Weierstrassian elliptic 
function. 

7. The kinetic energy of a dynamical system is 

T=\(qi*+qmi 2 +tf), 

and the potential energy is 

Y— j 

ftW 

Shew (by use of Liouville’s theorem, or otherwise) that the relation between q x 
and q 2 is 

a 2 q x 2 + b 2 q 2 2 + 2abq t q 2 cos y =sin 2 y, 
where «, b, y are constants of integration. 

8. The kinetic energy of a particle whose rectangular coordinates are (x,y) is J (i 2 +^ 2 ),. 
and its potential energy is 

where ( A % A\ B % B\ G) are constants and where (r, r') are the distances of the particle 
from the points whose coordinates are (c, 0) and (-c, 0), where c is a constant. Shew 
that when the quantities f (r+r') and |(r - /) are taken as new variables, the system is 
of Liouville’s type, and hence obtain its solution. 

9. The observation that “a cat always falls on its feet” suggested the problem: 
A system, whose state at any instant is completely specified by the position and velocity 
of each element, is initially without velocity in free space in vacuo. Can it at a subsequent 
instant resume its initial configuration bvf with a different orientation in space % 

Shew that if the system is not conservative, or if the forces are derived from a potential 
which is not one-valued, the reply is affirmative: but if the system is conservative with a 
one-valued potential, the reply is negative. 

(Of. Painted, Oomptes Mendus, cxxxix. (1904), p. 1170.) 



CHAPTEB IV. 


THE SOLUBLE PROBLEMS OF PARTICLE DYNAMICS 


44. The particle with one degree of freedom: the pendulum. 

As examples of the methods described in the foregoing chapters, we shall 
now discuss those cases of the motion of a single particle which can be solved 
by quadratures. 

We shall consider first the motion of a particle of mass m, which is free 
to move in the interior of a given fixed smooth tube of small bore, under 
the action of forces which depend only on the position of the particle in the 
tube. The tube can in the most general case be supposed to have the form 
of a twisted curve in space. 

Let s be the distance of the particle at time t from some fixed point of 
the tube, measured along the arc of the curve formed by the tube: and let 
f(s) be the component of the external forces acting on the particle, in the 
direction of the tangent to the tube. 

The kinetic energy of the particle is 

A m&, 

and its potential energy is evidently 

-f /(«)*. 

where s Q is a constant. The equation of energy is therefore 

\ f(s)ds+c , 

where c is a constant. 

Integrating this equation, we have 

|[ J /( S ) C ^ + C | ^ds + l, 

where l is another constant of integration. This equation represents the 
solution of the problem, since it is an integral relation between s and t, 
involving two constants of integration. 
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The two constants c and l can be physically interpreted in terms of the 
initial circamstances of the particle’s motion ; thus if the particle starts at 
time t — t 0 from the point s = s 0 , with velocity u, then on substituting these 
values in the equation of energy, we have 

c = 

and on substituting the same values in the final equation connecting 8 and t, 
we have l — 


The most famous problem of this type is that of the simple pendulum ; 
in this case the tube is supposed to be in the form of a circle of radius a 
whose plane is vertical, and the only external force acting on the particle is 
gravity*. Using 6 to denote the angle made with the downward vertical, by 
the radius vector from the centre of the circle to the particle, we have 
s = a& and /(«) = —mg sin 0 ; 


so the equation of energy is 

ad* = 2g cos 6 4- constant = — 4 g sin 2 \0+ constant. 

Suppose that when the particle is at the lowest point of the circle, the 

quantity has the value A. Then this last equation can be written 


2 9 


a*0* = 2gh — 4tga sin 2 £0. 


Taking sin this becomes 


Now in the pendulum-problem there are two distinct types of motion, 
namely the * oscillatory in which the particle swings to and fro about the 
lowest point of the circle, and ohe " circulating” in which the velocity of the 
particle is large enough to carry it over the highest point of the circle, so 
that it moves round and round the circle, always in the same sense. We 
shall consider these cases separately. 

(i) In the oscillatory type of motion, since the particle comes to rest 
before attaining the highest point of the circle, y must be zero for some value 
of y less than unity, and therefore h/2a must be less than unity. Writing 

A = 2 oA 8 , 

where A is a new positive constant less than unity, the equation becomes 



* In actual pendulums, the tube is replaced by & rigid bar connecting the particle to the 
centre of the citde, which serves the same purpose of constraining the particle to describe 
the circle. 

The isochronism of small oscillations of the pendulum was discovered by Galileo in 1033, 
and the formula for the period was given by Huygens in 1673. Oscillations of finite amplitude 
were first studied by Euler In 1736. 
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the solution of this is* 

y = Asn (t-Q, 

where ^ is an arbitrary constant. 

This equation represents the solution of the pendulum-problem in the 
oscillatory case : the two arbitraiy constants of the solution are t 0 and k, and 
these must be determined from the initial conditions. From the known 
properties of the elliptic function sn, we see that the motion is periodic, its 
period (i.e. the interval of time between two consecutive occasions on which 
the pendulum is in the same configuration with the same velocity) being 

4 (^) K, where 

K = Jjl - t')~i (1 - dt. 

(ii) Next, suppose that the motion is of the circulating type ; in this 
case h is greater than 2a, so if we write 2a = hid*, the quantity k will be less 
than unity. 

The differential equation now becomes 
the solution of which is 

and in this to and k are the two constants which must be determined in 
accordance with the initial conditions. 

(iii) Lastly, let h be equal to 2a, so that the particle just reaches the 
vertex of the Circle. The equation now becomes 

#•-£< i-atf. 

or f(l-y’), 

the solution of which is 

y = tanh|y/|(«-« 9 )J. 

It was remarked by Appellt that an insight into the meaning of the imaginary period 
of the elliptic functions which occur in the solution of the pendulum-problem is afforded 
by the theorem of § 34. For we have seen that if the particle is set free with no initial 
velocity at a point of the circle which is at a vertical height h above the lowest point, 
the motion is given by 

where ; 

* Of. Whittaker and Watson, Modern Analysis, § 22*11. 
t Gcmptes Rendus , i^xxvn. (187S). 
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and therefore by § 34, if, with the same initial conditions, gravity were supposed to act 
upwards , the motion would be given by 

y^isn ji (r-r 0 ), ij . 

But the period of this motion is the same as if the initial position were at a height 
(2 a -A), gravity acting downwards: and the solution of this is 

y=i'sn|^/|(T-r 0 ), tfj- , where ^=1 -i 

The latter motion has a real period 4 K' ; and therefore the function 


f'\/f (T ~ ro) ’*} 


must have a period 4 K\ so the function sn (u, k) must have a period 4 iK’. The 
double periodicity of the elliptic function sn is thus inferred from dynamical considerations. 


Example. A particle of unit mass moves on an epicycloid, traced by a point on the 
circumference of a circle of radius b which rolls on a fixed circle of radius a. The particle 
is acted on by a repulsive force fir directed from the centre of the fixed circle, where r is 
the distance from this centre. Shew that the motion is periodic, its period being 


(a+2b'f— a?\k 

f 

[This result is most easily obtained when the equation of the epicycloid is taken in 
the form 

(a + 26 )*-r»= (a+ g_ ai , 

4 being the arc measured from the vertex of the epicycloid.] 



45. Motion in a moving tube . 

We shall now discuss some cases of the motion of a particle which is free 
to move in a given smooth tube, when the tube is itself constrained to move 
in a given manner. 

(i) Tube rotating uniformly* 

Suppose first that the tube is constrained to rotate with uniform velocity 
o> about a fixed axis in space. We shall suppose that the particle is of unit 
mass, as this involves no real loss of generality. 

We shall moreover suppose that the field of external force acting on the 
particle is derivable from a potential-energy function which is symmetrical 
with respect to the fixed axis, and so can be expressed in terms of the 
cylindrical coordinates z and r, where z is measured parallel to the fixed 
axis and r is the perpendicular distance 'from the fixed axis; for a particle 
in the tube, this potential energy can therefore be expressed in terms of 
the arc s : we shall denote it by F($), and the equation of the tube will be 
written in the form 


r = g(s). 
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By §29, the motion of the particle is the same as if the prescribed angular 
velocity <o were zero, and the potential energy were to contain an additional 
term — Hence we can at once write down the equation of energy in 

the form 

K - [g (a)}* + V (s) = c, 

where c is a constant. 

Integrating again, we have 

t = [ [2c 4- o> 2 {g (a)} 9 — 2 V ($)]~^de -f constant, 

and this relation between t and s represents the solution of the problem. 

Example 1. If the rotating tube is plane, and the particle can describe it with 
constant velocity when the fixed axis is vertical and in the plane of the tube, and the 
field of force is that due to gravity, shew that the tube must be in the form of a parabola 
with its axis vertical and vertex downwards. 

Example 2. A particle moves under gravity in a circular tube of radius a which 
rotates uniformly about a fixed vertical axis inclined at an angle a to its plane ; if B be 
the angular distance of the particle from the lowest point of the circle, shew that a solution 
exists given by 

where the function §> is formed with the roots 

, O4»*cos a , o«*cos a <Ztt*CGSa 

~e g ' Zg ’ 

and to is a constant. 

(ii) Tube moving with constant acceleration parotid to a fitted direction. 

Consider now the motion of a particle in a straight tube, inclined at an 
angle a to the horizontal, which is constrained to move in its own vertical 
plane with constant horizontal acceleration / 

Taking the axis of x horizontal and that of y vertically upwards, with the 
origin at the initial position of the particle, we have for the kinetic eneigy 

where o>=ycot<t + \fP, 

so 2*=i(ycota+yi)*+^ 

=• cosec* a + p cot a .ft + if 

and the potential energy is 

V=9V- 

The equation of motion 

dV 


d tZT' 
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gives therefore 

d 

j t (y cosee 2 a cot a) = - g, 

or y a (— g — f cot a) sin 2 a. 

Integrating, we have, supposing the particle to be initially at rest, 
y = f 2*(— grsina— /cos a) sin a, 
and therefore x = £2* (— g cos a + / sin a) sin a. 

These equations constitute the solution of the problem : it will be observed 
that in this system the kinetic energy involves the time explicitly, so no 
integral of energy exists. 


46. Motion of two interacting free particles. 

We shall next consider the motion of two particles, of masses m 1 and m 2 
respectively, which are free to move in space under the influence of mutual 
forces of attraction or repulsion, acting in the line joining the particles and 
dependent on their distance from each other. 

The system has six degrees of freedom, since the three rectangular coordi- 
nates of either particle can have any values whatever. We shall take, as the 
six coordinates defining the position of the system, the coordinates ( X , Y 9 Z) 
of the centre of gravity of the particles, referred to any fixed axes, and the 
coordinates (x, y, z) of the particle referred to moving axes whose origin is 
at the particle and which are parallel to the fixed axes. 


The coordinates of referred to the fixed axes, are 


y ™* y Z ! 

\ m x + mf + m 1 

and those of referred to the fixed axes, are 


m*z 


(X+JM-, F + 

\ my + fUg 


m^y 


Z+ 


m x z 


m 1 + 


m^z 
m 


or 


The kinetic energy of the system is therefore 

2*= Wx - -2£-Y + W F - + *«,(*- ** 

V m 1 + mj V + wv 8 \ + 

)V^(F+-^) i + 4m s fF + ^-Y > 

T=Hn h + m t )(X*+ F* + Z') + \ J^S- (a*+f+£*). 

-+* 


The potential energy of the system depends only on the position of the 
particles relative to each other, so can be expressed in terms of {x, y, z) : let 
it be V (x, y t z). 
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The Lagrangian equations of motion of the system are 

Z = 0, f=0, £ = 0, 

ft — — .. __ dV dV 

+ dx * m 1 4~m»f ~ dy ’ +nu Z ~ 3 z' 

The first three of these equations shew that the centre of gravity moves in 
a straight line with uniform velocity , and the other three equations shew that 
the motion of relative to m 1 is the same as if m t were fixed and m 2 tvere 

attracted to m 1 with the force derived from the potential energy V *. 

Example . If two free particles move in space under any law of mutual attraction, 
shew that the tangents to their paths meet an arbitrary fixed plane in two points, the 
line joining which passes through a fixed point. (Mehmke.) 


47. Central forces in general : Hamilton's theorem. 

The last article shews that the problem of two interacting free particles 
is reducible to the problem of the motion of a single free particle acted on by 
a force directed towards or from a fixed centre. This is known as the problem 
of central forces. There is clearly no loss of generality if we suppose the 
mass of the particle to be unity. 


If the particle be projected in any way, it will always remain in the plane 
which passes through the centre of force and the initial direction of projec- 
tion : for at no time does any force act to remove it from this plane. We can 
therefore define the position of the particle by polar coordinates (r, 0) in this 
plane, the centre of force being the origin. Let P denote the acceleration 
directed to the centre of force. We shall not suppose for the present that P 
is necessarily a function of r alone. 

The kinetic energy of the particle is 

r=i(f»+^0 s ) J 


and the work done by the force in an arbitrary infinitesimal displacement 
(Sr, 80) is 

-PSr. 


The Lagrangian equations of motion of the particle are therefore 

(r-r6*=-P, r - zL 

L . ir 


The latter equation gives on integration 

— A, where A is a constant ; 

this is the integral corresponding to the ignorable coordinate 0, and can be 
physically interpreted as the integral of angular momentum of the particle 
about the centre of force. 

41 Newton, Principia , Book i. Sect. 11. 
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To find the differential equation of the path described (which is generally- 
called the orbit or trajectory), we eliminate (it from the first equation by using 
the relation 

d ft d 
dt = 7* d&’ 

we thus obtain the equation 


or, writing u for 1 jr, 


h d_(h dr\ h? p 

r> d6 Vr 8 d6J r i ~ 


dht _P_ 

d&‘ +U ~k,W 


This is the differential equation of the orbit*, in polar coordinates ; its 
integration will introduce two new arbitrary constants in addition to the 
constant h, and a fourth arbitrary constant will occur in the determination of 
t by the equation 




r*dd 4* constant. 


The differential equation of the orbit in (r, p) coordinates, (where p 
denotes the perpendicular from the centre of force on the tangent to the 
orbit), is often of use: it may be obtained directly from Siaccis theorem 
(§ 18), which (since h is now constant) gives at once 

AV 


P- 




or 


p_fcdp 
p? dr 9 


which is the differential equation of the orbit. 

Since k—vp y where v is the velocity in the orbit, we have from this equation 

r 

which may be written in the form 

where q is the chord of curvature of the orbit through the centre of force. 


We frequently require to know the law of force which must act towards a 
given point in order that a given curve mag be described ; this is given at once 
by the equation 

P = h*u*(u + g^), 

if the equation of the curve is given in polar coordinates ; while if the equa- 
tion is given in (r,p) coordinates, the force is given by the equation 

p^fcdp 

j? dr' 

* * This ip substantially given In Newton’s Principia, Book z. §§ 2 and 3, and in Clair&ut’s 

Thiorit de la Lune (1765} ; and m the above form in WheweB’s Dynamics (1823). 
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If the equation of the curve is given in rectangular coordinates, we pro- 
ceed as follows : 

Take the centre of force as origin, and let /(#, y}« 0 be the equation of 
the given curve. The equation of angular momentum is 

xy ~ yx = h . 

Differentiating the equation of the curve, we have 

f % . x +f y . y = 0, where f x stands for 

ox 

From these two equations we obtain 

. _ — Kfy . h/jc 

x ~ zfx+yfy’ y ~°fx+yf y ' 

Differentiating again, we have 

.. ^ . 3f . di = hfy d / A/ y \ A/ g 9 / A& \ 

x ** x dx +v dy tcfx+yfy'faWz+yfy) xfx + yf v 'dy\sf x + yfy}' 

Performing the differentiations, this gives 

£ as ^ + tyxfvfxy ” fxfyy) 

\*fx + yfyY 

But the required force is P 3 where x = — P and therefore we have 


p _ ~ %fxfyfx y Ay) . 

(xfx + yfyY 


this equation gives the required central force. 

The most important case of this result is that in which the curve 
f(x 3 y) = 0 is a conic, 

2f(#, y) = a#*-f 2&r# + &#* + 2$ra;-f 2/y-f c = 0. 


In this case we find at once that the expression 

f**fy — %fxyfxfy +fyyfx 

has, for points on the conic, the constant value 

-{abc + 2fgh-af % -bf-€h% 

while the quantity 

x ¥ + *l 

dx + ^ dy 

has the value 

and so is a constant multiple of the perpendicular from the point (x, y) on the 
polar of the origin with respect to the conic. We thus obtain, for the force 
under which a given conic can be described, an elegant expression due to 
Hamilton*, namely that the force acting on the particle in the position (x, y) 


Pros* Roy. Irish A cod. 1845. 
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varies directly as the radius from the centre of force to the point (a?, y), and 
inversely as the cube of the perpendicular from {x, y) on the polar of the centre 
of force . 


The two following theorems, the proof of which is left to the student, may together be 
regarded as the converse of Hamilton’s theorem. 

(i) If a particle moves under the action of a force directed to a fixed point, varying 
directly as the distance from the fixed point and inversely as the cube of the distance 
from a given straight line, the orbit is always a conic. 

(ii) If a particle moves under the action of a force directed to the origin, of 
magnitude 

/*(*■+*»)* (<L*»+2^+«r»)-* 

where (j?, y) are rectangular coordinates and p, a, ft y are constants, the orbits are conics 
which touch the lines 

ax 2 +2fixy+yy 2 =0. 

D&rboux ( Complex Rendu* , lxxxiv. p. 936) has shewn that these two laws of force are 
the only laws for which the orbits are always conics, if the force depends only on the 
position of the particle. Suchar ( Noav . Ann* vi. p. 532) has found other laws of force, 
which involve the components of velocity of the particle. 


Example 1. If a conic be described under the force ~ given by Hamilton’s theorem, 

shew that the periodic time is where p§ is the perpendicular from the centre of 

Np 


the conic on the polar of the centre of force. 


(Glaisher.) 


Example % Shew that if the force be 

E 

(Ax*+2£Txy+By*+I?’ 

a particle will describe a conic having its asymptotes parallel to the lines 

Ax* + Zllxy + 0, 

if properly projected. (Glaisher.) 

48. The integrable cases of central forces; problems soluble in terms of 
circular and elliptic functions. 

The most important case of motion under central forces is that in which 
the magnitude of the force depends only on the distance r. Denoting the 
force by /(r), the differential equation of the orbit is 


. „ _/(*•) 

de* + h*u*’ 


Integrating, we have 

©* =C -§/Vw<Zr- W >, 

where c is a constant : integrating this equation again, we have 


f r ( 2 p 




lHdr 
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and this is the equation of the orbit in polar coordinates. When r has been 
found from this equation in terms of 6, the time is given by the integral 

1 f 6 

t — T I r a dd + constant. 

The problem of motion under central forces is therefore always soluble by 
quadratures when the force is a function of the distance only . 

Example . Shew that the differential equations of motion of a point P are always 
integrable by a simple quadrature when the central force F is of the form 

r* {at 4* b) 9 

where <j> is a function of $ only, while a and h are arbitrary constants. (Armellim.) 

We shall now discuss the cases in which the quadrature can be effected 
in terms of known functions, the central force being supposed to vary as some 
positive or negative integral power, — say the ftfch, — of the distance. 

Let us first find those problems for which the integration can be effected 
in terms of circular functions. The above integral for the determination of 9 
can be written in the form 

9 — J(a + bu* + cur*-*)~idtt, 

where a, b, c are constants ; except when ft = — 1, when a logarithm replaces 
the term in w~ n ~\ If the problem is to be soluble in terms of circular func- 
tions, the polynomial under the radical in the integrand must be at most of the 
second degree ; this gives 

— ft — 1 =0, l, or 2, 

and consequently 

w = — 1, — 2. or —3. 

The case n — — l is however excluded by what has already been said, and 
the case n = 1 is to be added, since in this case the irrationality becomes 
quadratic when u* is taken as a new variable. 

Next, let us find the cases in which the integration can be effected by the 
aid of elliptic functions*. For this it is necessary that the irrationality to be 
integrated should be of the third or fourth degree in the variable with 
respect to which the integration is taken. But this condition is fulfilled if 
tt = 0, — 4, or — 5, when u is taken as the independent variable ; 
ft = 3, 5, or - 7, when «* is taken as the independent variable. 

It follows that the problem of motion under a central force which varies as 
the nth power of the distance is soluble by circular or elliptic functions in the 
cases 

n = 5, 3, 1, 0, — 2, — 3, — 4, — 5, — 7. 

* These cases were first investigated by Legendre, ThSorie des Fonctions Elliptiques (1825) 
and afterwards by J. F. Stader, Crelle’t Journal, xi/px (1853), p. 232. 
t Whittaker and Watson, Modem Analysis, § 22*7. 


W. D. 


6 
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Example . Shew that the problem is soluble by elliptic functions when n has the 
following fractional values : 

72,= ^ “fj “ 

The general case of fractional values of n is discussed by Nobile, Giomale di Mat. xlvi . 
(1908), p. 313. 

The eases in which motion under a central force varying as a power of 
the distance is soluble by means of circular functions are of special interest. 
They correspond, as shewn above, to the values 1 ,- 2 * - 3 of n\ the case 
n = — 2 will be considered in the next article: "the cases n = 1 and n = — 3 
can be treated in the following way. 

(i) n — 1. 

In this case the attractive force is 


/(r) = fir, 

so the equation of the orbit becomes 

m -if (“ 


where u 2 = v, 


or 


or 


2(6 - y) = arccos 



where 7 is a constant of integration. 


i = £ + 
^ 2 + 



This ds the equation of an ellipse (when /x. > 0 ) or hyperbola (when p<0) 
referred to its centre. The orbits are therefore conics whose centre is at 
the centre of force*. 


(ii) a 3. 

In this case the attractive force is 

/w-g. 

so the equation of the orbit becomes 

e — f{c + (£-i)*j 

* Newton found that if a body move in an ellipse under the action of a force* directed to the 
centre of the ellipse, the force is directly proportional to the distance : Principia, Book l § 2, 
Prop. x. * 
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Integrating, we have 

u~A cos {kd + e), where — when jx<k * 

u = A cosh (k$ -f- e), where &*= — — 1, when p>h*, 

M*=A6 + e f when p — 

where in each case A and e are constants of integration. 

These curves are sometimes known as Cotes 9 spirals ; the last is the 
reciprocal spiral*. 

In connexion with forces varying as the inverse cube of the distance, it may be observed 
that if 

r=m 

be an orbit described under a centred force P{r) to the origin, then the orbit 

r=fm, 

where k is any constant, can be described under a central force P(r)+~ y where c is 

a constant : the intervals of time between corresponding points, Le. points for which the 
radius vector has the same value, in the two orbits being the same. 

For, if accented letters refer to the second orbit, we have 

P'-A** («+*“) 

=h’*u*+~{P-h*v?). 

If therefore we choose the new constant of momentum K so that 

k'=hk 

^this equation implies that the intervals of time between corresponding points in the two 
orbits are the same, since it can be written ^ , we have 

i* 9 

which establishes the result. This is sometimes known as Newton's theorem, of revolving 
orbits. 

The types of central motion corresponding to 
n = 5, 3, 0, —4, -5, -7 

lead, as has been shewn, to elliptic integrals : on inverting the integrals, we 
obtain the solution in terms of elliptic functions. As an example we shall 
take the case of n = — 5. 

* Newton, Prineipia , Book x. § 3, Prop. ix. ; R. Cotes, Harmonia Mensur arv mj pp. 31, 08. 

6—2 
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Let fJLU 5 be the force towards the centre of attraction ; we shaft suppose 
the particle initially projected with a velocity less than that w T hich would be 
acquired by a fall from rest at an infinite distance to the point of projection, 
so that the total energy 

- 

is negative : call this quantity — iy. Then the equation of energy 

r* + r ! #-^ ; + 'y = 0 

together with the equation 

r *0 = h 


gives 





Introducing in place of r a new variable p defined by the equation 

the differential equation becomes 




P 

$ 


2 

9 


py\ 

2k*)' 


The roots of the quadratic 



2 M7 
9 2 h* 


= 0 


are real when y is positive; their sum is and the smaller [of them is less 
than — Hence if the greater and less of the roots be denoted by ^ and e z 
respectively, and if e* denotes — we have the relations 

+ 0 , 


e 2 > % >e Si 

(itf) = 4 </ > - e O(p-c a )0 : '-es). 

so p = p(0-e)> 

where € is a constant of integration, and the function is formed with the 
roots e lf 62, e*. Thus we have 

L 

^ 2/ A{*> <<?-*) + *}*' 

Now r is real and positive, and, as we see from the equation of energy, 
cannot be greater than So g? (# — e) -f £ is real and positive and 

has a finite lower Emit; but when e l >e 9t >€ Si the function p(0 — e) is real 
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and has a finite lower limit for all real values of 6 only when e is real ; 
so € is purely real, and by measuring 6 from a suitable initial line we can 
take e to be zero. We have therefore 


and this is the equation of ike orbit in polar coordinates *. 
The time can now be determined from the equation 

‘-if’**'. 


or 




fit f d8 


2 h*Jp(0)-e 2 ' 
Performing the integration, we have 

M - * (w/ix . i jg vo 


t=- 


2(e a -e 1 )(e i 




+ i 




+ &id 


’}■ 


where %(9) is the Weierstrassian zeta-funetionf. This equation determines t. 


Example 1. Shew that the equation of the orbit of a particle which moves under the 
influence of a central attractive force p/r 5 can be written in the form 

r=asn ( K — T . ~ ~ , A, 

V vr+i 5 r 

or else in the form 

*)’ 

provided h*>4fiE>0, where A is the angular momentum round the origin and E is the 
excess of the total energy over the potential energy at infinity. 

(Cambridge Math. Tripos, Part I, 1894.) 


Example 2. A particle is attracted to the origin with constant acceleration p ; shew 
that the radius vector, vectorial angle, mid time, are given in terms of a real auxiliary 
angle u by equations of the type 

r— P(« 2 +a), 


({)* (®i +*«) + tcf (®*+a) - if (»i), 

(Schoute.) 

c r (oai+m— ©j — a)cr(<&i+&2+ a )‘ 

Among the points of special interest on an orbit are the points at which 
the radius vector, after having increased for some time, begins to decrease ; 
or after having decreased for some time, begins to increase. A point 
belonging to the former of these classes is called an apocertfre, while points 
of the latter class are called pericentres ; both classes are included under the 

* The orbits are discussed and classified by W. D. MacMillan, Amer. Joum* Math. xxx. 
(1908), p. 282. 

f Cf. Whittaker and Watson, Modern Analysis, § 90*4. 
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general term apse. At an apse, if the apse is not a singularity of the orbit 
(e.g. a cusp), we have 

*: = o 
d& ’ 


which implies that the tangent to the orbit is perpendicular to the radius 
vector. 

The words aphelion and perihelion are generally used instead of apocentre 
and pericentre when the centre of force is supposed to be the Sun. 


Example. A particle moves under an attraction 


to a fixed centre; shew that the angle subtended at the centre of force by two consecutive 
apses is 

where h is the constant of angular momentum. 


49. Motion under the Newtonian law*. 

The remaining case in which motion under a central force varying as an 
integral power of the distance can be solved in terms of circular functions is 
that in which the force varies as the inverse square of the distance. This 
case is of great importance in Celestial Mechanics, since the mutual attractions 
of the heavenly bodies vary as the inverse squares of their distances apart, in 
accordance with the Newtonian law of universal gravitation. 

(i) The orbits. 

Consider then the motion of a particle which is acted on by a force 
directed to a fixed point (which we can take as the origin of coordinates), of 
magnitude pu*, where u is the reciprocal of the distance from the fixed point. 
Let the particle be projected from the point whose polar coordinates are 
(c } a) with velocity in a direction making an angle 7 with c; so that the 
angular momentum is 

k = cv % sin 7 , 

The differential equation of the orbit is 

dhi _ JP _ p m 
dti* U h*u s ~~ v/c* sin 2 7 * 

this is a linear differential equation with constant coefficients, and its 
integral is 

U = -■ ■ {1 + e COS (0 - -car)}, 

* Newton, Principia, Book x. § 8, Props, xi., xn., xm. 
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where e and are constants of integration. This is the equation, in polar 
coordinates, of a conic whose focus is at the origin, whose eccentricity is e, 
and whose semi-latus rectum l is given by the equation 

l — s * p * 7 . 

p 9 

the constant w determines the position of the apse-line, and is called the 
perihelion-constant 

The circumstance that the focus of the conic is at the centre of force is in accord with 
Hamilton’s theorem ; for if the centre of force is at the focus of the conic the perpen- 
dicular on the polar of the centre of force is the perpendicular on the directrix, which is 
•proportional to r, as by Hamilton’s theorem the force must be proportional to 1/r 2 . 

To determine the constants e and m in terms of the initial data c, a, y, v 0 , 
we observe that initially 

a 1 du 1 . 

0=a ’ M = C’ T0 = -c COtry; 


substituting these values in the equation of the orbit and the equation 
obtained by differentiating it with respect to 0, we have 

( vfc sin* y = ft + pe cos (a — *r), 

\v 0 *c sin 7 cos 7 = /ie sin (a - nr). 


Solving these equations for e and zr, we obtain 

, v 0 4 c* sin 2 7 2v 0 2 c sin* 7 

0 — l-i - , 

P P 

cot (a — zr)= — — - 4 - tan 7 . 

1 cv? sm'ycos'y 


The semi-major axis, when the conic is an ellipse, is generally called the 
mean distance of the particle ; denoting it by a , we have 


a 


l 

1-e*’ 


and substituting the values of l and & already found, we have 



this equation determines a in terms of the initial data. 

The time occupied in describing the whole circumference of the ellipse, 
which is generally called the periodic time , is 

2 

^ x area of ellipse, 
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since h represents twice the rate at which the area is swept out by the radius 
vector ; the periodic time is therefore > where b is the semi-minor axis. 
But we have 

h = VqC sin 7 = ^ pi = b > 

so the periodic time is 2ir */— . It is usual to denote the quantity 

V ft 

by n ; the periodic time can then be written 

2tt 

n ’ 

n is called the mean motion , being the mean value of 9 for a complete period. 

It has been shewn by Bertrand and Koenigs that of all laws of force which give a zero 
force at an infinite distance, the Newtonian law is the only one for which all the orbits are 
algebraic curves, and also the only one for which all the orbits are closed curves. 

Example. Shew that if a centre of force repels a particle with a force varying as the 
inverse square of the distance, the Orbit is a branch of a hyperbola, described about its 
outer focus. 

(ii) The velocity. 

Consider now the case in which the orbit is an ellipse ; the equation 


(H) 


establishes a connexion between the mean distance a and the velocity v 0 and 
radius vector c at the initial point of the path. Since any point of the orbit 
can be taken as initial point, we can write this equation 

where v is the velocity of the particle at the point whose radius vector is r. 
Similarly if the orbit is a hyperbola, whose semi-major axis is a , we find 

and if the orbit is a parabola, the relation becomes 

r 

It is clear from this that the orbit is an ellipse, parabola, or hyperbola, 
2a 

according as V « — , i.e. according as the initial velocity of the particle is 

less than, equal to, or greater thorn, the velocity which the particle would 
acquire in falling from a position of rest at an infinite distance from the 
centre of force to the initial position . 
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It can further be shewn that the velocity at any point can be resolved into 
a component ~ perpendicular to the radius vector and a component ~ perpen- 
dicular to the axis of the conic : each of these components being constant. 


For if $ be the centre of force, P the position of the moving particle, 
G the intersection of the normal at P to the conic with the major axis, GL 
the perpendicular on SP from G, and SY the perpendicular on the tangent at 
P from S t it is known that the sides of the triangle SPG are respectively 
perpendicular to the velocity and to the components of the velocity in the 
two specified directions; and therefore we have 


Gomponent perpendicular to the radius vector = 


v.SP_ h.SP _ h 
PG ~~SY.PG~PL 


h _ p. 

l~h’ 


SG 

and Component perpendicular to the axis = -g~p x Component perpendicular 

to the radius vector 


which establishes the result stated. 


ep 

X* 


Example I. Shew that in elliptic motion under Newton’s law, the projections, on the 
external bisector of two radii, of the velocities corresponding to these radii, are equal. 
Shew also that the sum of the projections on the inner bisector is equal to the projection 
of a line constant in magnitude and direction. (Cailler.) 

Example % Shew that in elliptic motion under Newton’s law, the quantitj j Tdt f 

where T denotes the kinetic energy, integrated over a complete period, depends only on 
the mean distance and not on the eccentricity. (Grinwis.) 

Example 3. At a certain point in an elliptic orbit described under a force /t/r 8 , the 
constant fi is suddenly changed by a small amount. If the eccentricities of the former and 
new orbits are equal, shew that the point is an extremity of the minor axis. 

(iii) The anomalies in elliptic motion 

If a particle is describing an ellipse under a centre of force in the focus S , 
the vectorial angle ASP of the point P at which the particle is situated on 
the ellipse, measured from the apse A which is nearer to the focus, is called 
the true anomaly of the particle and will be denoted by 8; the eccentric 
angle corresponding to the point P is called the eccentric anomaly of the 
particle, and will be denoted by u : and the quantity nt, where n is the 
mean motion and t is the time of describing the arc AP, is called the mean 
anomaly of the particle. We shall now find the connexion between the three 
anomalies. 
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The relation between 6 and u is found thus : 

We have 

- = 1 4- e cos 0, 
r 

and r = a — ex, where x is the rectangular coordinate of P referred 

to the centre of the ellipse as origin, 

or r= a(l — ecos «). 

Hence (l-~ecos u)(l -f tfcos0) = 1 —e 2 , 

an equation which can also be written in the forms 


'i-(r Ti) to °2- 

_ (1 — e 2 )^ sin 6 


aim am u> — — - n . 

1 4- e cos 0 

The relation between u and nt can be obtained in the following way : 

We have 

2 g b 

t — h x Area ASP — ~ x Area ASQ, where Q is the point on the auxiliary 

circle corresponding to the point P on the ellipse 

2 

= — {Area ACQ — Area SGQ], where G is the centre of the 
ellipse 


2 fa 2 a?e . } 

= — - u — sin til* , 
na 2 } 2 2 J’ 


so nt=u — esinu. 

This is known as Keplers equation . 

A nomogram for the solution of this equation is described by H. Chretien, Assoc. Frang . 
Congr&s, Reims (1907), p. 83. The solution by analytical expansion has been discussed by 
many writers, an important recent memoir being that by Levi-Civita, Atti della R: Ace. 
del Lined, Rendiconti , (5) XIII. (1904), p. 260. 

Lastly, the relation between 6 and fit can be found as follows : 


We have 


nt — u — e sin u. 


Replacing u by its value in terms of 0, this becomes 

. {{1 — 6®)* sin ff\ g(l — e*)isin# 

nt = aresm - r ——i — l — - — , 

( l-fecos0 j l + eeos0 

which is the required relation ; this equation gives the time in terms of the 
vectorial angle of the moving particle. 

A solution of the problem t>f calculating the True Anomaly from the Mean Anomaly, 
based on a geometrical deduction, was found among the unpublished papers of Newton. 



91 


49 ] The Soluble Problems of Particle Dynamics 


Example 1. Shew that 

CO 1 

u—nt+2 2 - J T {re) sin mt , 

r - 1 T 

where the symbol* * * § J denote Bessel coefficients *. 

For we hare 


du 
n dt 


1 —eomu 

_1 d(nt) 

2irJo 1 -e cos u^r-j 

=1 ( i ’du+ I C08r7lt [iT 


* CQfi rnt {%* cos mt.d (nt) 


2*r Jo 


Jo 


Jo 1 — e cos m 
cos {r (m - e sin «)} c?u 


, by Fourier’s theorem + 


= 1 + 22 <^ r (re) cos rnt J. 

r= 1 

Integrating, we have the required result. 

Example 2. Shew that 

-f- 2e sin f^sin 2 ti* + .... 


Example 3. In hyperbolic motion under the Newtonian law, shew that 

« - M f kg {(g-t 1 ). * ggjgz ( g rill™ M l +e - 1)1 “»* 

sin4/?» l + < 


*(e+l)^ecte |d+(e--l)^sin£0 
and in parabolic motion, shew that 

(53) i *= tan |+i tenS 5» 


eoosB 9 


\2pV 


where p is the distance from the focus to the vertex. 


Example 4. In elliptic motion under Newton’s law, shew that the sum of the four 
times (counted from perihelion) to the intersections of a circle with the ellipse is the same 
for ail concentric circles, and remains constant when the centre of the circle moves parallel 
to the major axis. (Oekinghaus.) 


(iv) Lambert 9 8 theorem . 

Lambert in 1761 shewed that in elliptic motion under the Newtonian 
law, the time occupied in describing any arc depends only on the major axis, 
the sum of the distances from the centre of force to the initial and final 
points, and the length of the chord joining these points : so that if these 
three elements are given, the time is determinate, whatever be the form 
of the ellipse§. 


* The name of Bessel is commonly connected with this expansion : but it is really due to 
Lagrange, Oettvres, m. p. 130. 

f Cf. Whittaker and Watson, Modem Analysis , Chapter ix. 

t Ibid. Chapter xvn. 

§ Lambert’s Original demonstration was geometrical and synthetic: the theorem was proved 
analytically and generalised by.Lagrange in 1778 (Oeuvres de Lagrange , iv. p. 359). 
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Let u and u' be the eccentric anomalies of the points ; then we have 

7i x the required time = it? — e sin u —(n — e sin u ) 

, , . . V? — u u' + u 

= (u - u) — 2e sm — - — cos — g — . 

Now if c be the length of the chord, and r and r be the radii vectores, 
we have 

r-fr' _ - , 0 0 u + u' u'—u 

1 — e cos u 4- 1 — e cos u -2 — 2e cos — ^ — cos ■ 


a 2 

and & s® a % (cos u — cos uf + ft 2 (sin u — sin uf 

* 4a 3 sin 2 ^1 - e 2 cos 2 - *** j , 

£= 2 sin ~ (l — e’cos’^)* * 


2 ’ 


so 


Hence we have 

r + Z-f-c 
a 

r+r — c 


= 2 — 2 cos "j — g h arccos 


and 
and therefore* 


a 


= 2 — 2 cos 


tt'— 1/ 
‘ 2 


4- arccos 


f u + u\] 

( u + tt'\) 

( ecos g Jj-, 


0 . 1/r-j-r + c\* u' — u f u + u'\ 

2arcsmgf ~ J — — h arccos ( c cos — —J , 


, _ . l/r + r' — cy u'—u f u + u'\ 

and 2 arcsm g f - 1 = — 4 - arccos ie cos — g — J . 


Thus if quantities a and fi are defined by the equations 

ft l/ r + r'-c\ * 
2~2\ a /' 


«_l/r + r + c\% sin - — - (r + r' — c\ % 


«_l/r + r + cy 

Sm 2 2\ a ) 9 

the last equations give 


_ a / j a + B u + u' 

a — ft = « —it, and cos - ^ — geos 


2 * 


Thus finally we have 


CL "t - ^ ^ 

n x the required time — a- j3 — 2 cos g sift — g- 


= (a - sin cc) — (ft — sin ft). 

This is Lamberts theorem. 

Example 1. Examine the limiting case when the minor axis of the ellipse vanishes, so 
that the orbit is rectilinear. 

* It will be noticed that owing to the presence of the radicals, Lambert’s theorem Is not tree 

from ambiguity of sign. The reader will he able to determine without difficulty the interpretation 

of sign corresponding to any given position of the initial and final points. 
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Example %. To obtain the form of Lambert's theorem applicable to parabolic motion . 

If we suppose the mean distance a to become large, the -angles a and 0 become very 
small, so Lambert’s theorem can be written in the approximate form 

Required time * 

*-^r {(r+f'+c)! -(r+r'-c)*}, 

6fi * 

and this is the required form*. 

Example 3. Establish Lambert’s theorem for parabolic motion directly from the formulae 
of parabolic motion. 

50. The mutual transformation of fields of central force and fields of 
parallel force. 

If in the general problem of central forces we suppose the centre of force 
to be at a very great distance from the part of the field considered, the lines 
of action of the force in different positions of the particle will be almost 
parallel to each other; and on passing to the limiting case in which the 
centre of force is regarded as being at an infinite distance, we arrive at the 
problem of the motion of a particle under the influence of a force which is 
always parallel to a given fixed direction. 

For the discussion of this problem, take rectangular axes Ox, Oy in the 
plane of the motion, Ox being parallel to the direction of the force ; and let 
X (x) be the magnitude of the force, which will be supposed to be independent 
of the coordinate y. The equations of motion are 

x * X {x) t y = 0, 

and the motion is therefore represented by the equations 

t = ay + bs=j {2 JX(x)dx + dx + l, 

where a, b , c, l are the constants of integration; the values of these are 
determined by the circumstances of projection, Le. by the initial values of 
y, 4 y* 

While the problem of motion in a parallel field of force is a limiting case 
of the problem of motion under central forces, it is not difficult to reduce the 
latter more general problem to the former more special one. 

For if a particle is in motion under a force of magnitude P directed to 

* This result was given by Newton (Principia, Book m, lemma x), and later by Euler in bis 
Determinatio Orbitae Cometae Ami 1742 (174$), before Lambert published the general theorem. 
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a fixed centre (which we may take as origin of coordinates), the equations 
of motion are 




« — P*. 


The angular momentum of the particle round the origin (which is con- 
stant) is xy~yx: let this be denoted by A. Introduce new coordinates X, F, 
defined by the homographic transformation 

x = -. F=i, 

y v 

and let T be a new variable defined by the equation 


Then we have 


r -/?' 


dT dt \y) ' dT t V V ’ 
d*X . <PF „ D if 
dT*~ 0, dT*~ fy-P- r - 


These equations shew that a particle whose coordinates are (X, F) would, 
if T were interpreted as the time, move as if acted on by a force parallel to 

jP 

the axis of Y and of magnitude As the solution of this transformed 

problem will yield the solution of the original problem, it follows that the 
general problem of motion under central forces is reducible to the problem of 
motion in a parallel field of force 

Example 1. Shew that the path of a free particle moving under the influence of gravity 
alone is a parabola with its axis vortical and vertex upwards. 

Example 2L Shew that the magnitude of the force parallel to the axis of x under which 
the curve /(j?, y)«=0 can be described is a constant multiple of 

Example^. If a parallel field of force is such that the path described by a free particle 
is a conic whatever be the initial conditions, shew that the force varies as the inverse cube 
of the distance from some line perpendicular to the direction of the force. 


51 . Bonnets theorem. 

We now proceed to discuss the motion of a particle which is simultaneously 
attracted by more than one centre of force. An indefinite number of particular 
cases of motion of this kind can be obtained by means of a theorem due to 
Legendre*, but generally known as Bonnets theorem , which may be stated 
thus: 

* Legendre, Exerc . ie Cate. Int. n. (1817), p. 383. 
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If a given orbit can be described in each of n given fields of farce , taken 
separately , the velocities at any point P of the orbit being v lr v 9> v n , 
respectively , then the same orbit can be described in the field of force which 
is obtained by superposing all these fields , the velocity at the point P being 

For suppose that in the field of force which is obtained by superposing 
the original fields, an additional normal force R is required in order to make 
the particle move on the curve in question; and let it be projected from 
a point A so that the square of its velocity at A is equal to the sum of the 
squares of its velocities at A in the original fields of force. Then on adding 
the equations of energy corresponding to the original motions, and comparing 
with the equation of energy for the motion in question, we see that the 
kinetic energy of the motion in question is the sum of the kinetic energies 
of the original motions, Le. that the velocity at any point P is 

W + ... +v u *)k 


Hence, resolving along the normal to the orbit, we have 

m +*±£± - + V . = F 1 + F t + ... + F n + R, 

P 


where m is the mass of the particle, p the radius of curvature of the orbit, 
and F lr F s , ..., F n are the normal components of the original fields of force 


at P. 


But 


mv 1 t _ „ me ,» „ mv n * _ „ 

-Pit — -P 2j •••> — 

P P P 


and therefore R is zero; the given orbit is therefore a free path in the field 
of force which is obtained by superposing the original fields. 


i — r 

**• 8a? r* 


respectively act in the directions of the foci 

This result follows at once from Bonnet’s theorem when it is observed that the given 
forces are equivalent to forces ^ and ^ acting in the directions of the foci, together with 

a force ^3 x distance acting in the direction of the centre of the ellipse. 


52. Determination of the most general field of force under which a given 
curve or family of curves can be described . 

Let <f> (&, y)—c 

be the equation of a curve ; on varying the constant c, this equation will 
represent a family of curves. We shall now find an expression for the 
most general field of force (Jhe force being supposed to depend only on the 
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position of the particle on which it acts) for which this family of curves is 
a family of orbits of a particle. 

Let v denote the velocity of the particle, and (X, Y) the components of 
force per unit mass parallel to the coordinate axes. The tangential and 

normal components of acceleration being ^ and — respectively, we have 

x=-- p <h (tj+tsr*- - 

Y = -- p <f>y (*.* + ^*) _i + l %<t>* (V + <P«T-- 

l 

Substituting for - its value, namely 

<fixx <ftag 2 $yy 


we have 


Y — rf <frx*$inf 1 ^ . / JL ® t 4,s\-i 

(5?+^? -■ 


Writing 


a . ^ 


and replacing ^ by (^-f ^ a ) ^ <f> y g^) , this equation becomes 

X = u($ x 4>yy — <l>y<l>xy)+ h<f)y (<f>z + wfi' 

Now w is arbitrary, since it depends on the velocity with which the given 
orbits are described ; and as X and F are to be functions of the position of 
the particle, we can take u to be an arbitrary function of x and y ; we have 
therefore 

X = U (4>x<f>yy — 4>y4>xy) + i4>y t4>x u y ~ 4>y u x)> 

and similarly 

Y = u (<j>y<l>xx - 4>x<j>av) + k<f>z (<f>yUx ~ <f>*Uy), 

where u is an arbitrary function of x and y. These expressions for the field 
of force under which the curves of the given family are orbits were first given 
by Dainelli*. 

Example 1. Shew that a particle can describe a given curve under any arbitrary forces 
Pi, P t , ... directed to given fixed points, provided these forces satisfy the relations 


l^d /P*p*V\ 

!i * Arsrv - * 


where r k is the radius and p* the perpendicular on the tangent,* from the ktkofthe given fixed 
points, end where pis the radius of curvature of the given curve. 

For the tangential and normal components of force on the particle are 

r=-s!>*^ aod 21 r=sP*&, 

*> <* b rt 
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so from the equation 


we have 


_ - d /Pkp k 3 p\ fl 
or 2 — -j { - - r =0. 

jfc i?t 2 d*\ r k ) 

Example 2. A particle can describe a given curve under the single action of any one 
of the forces <fr 2 , ..., acting in given (variable) directions. Shew that the condition to 
be satisfied in order that the same curve may be described under the joint action of forces 
F u F>, acting in the directions of $ l9 <f> 29 • respectively; is 

SCkfad (™ )= 0 , 


where c k is the chord of curvature of the curve in the direction of (Curtis.; 

Example 3. A point moves in a field of force in two dimensions of which the work 
function is V; shew that an equipotential curve is a possible path, provided V satisfy the 
equation 

©xf <«- « 


53. The problem of two centres of gravitation . 

The equations of motion of a particle moving in a plane under arbitrary 
forces cannot be integrated by quadratures in the general case. The most 
famous of the known soluble problems of this class, other than problems of 
central motion, is the problem of two centres of gravitation , i.e. the problem 
of determining the motion of a free particle in a plane, attracted by two fixed 
Newtonian centres of force in the plane ; its integrability was discovered by 
Euler*. 

Let 2c denote the distance between the two centres of force; and take 
the point midway between them as origin, and the line joining them as axis 
of x, so that their coordinates can be taken to be (e, 0) and (— c, 0). The 
potential energy of the particle (whose mass is taken to be unity) is therefore 

F= - /x, {(& - c ) 2 + y*} {(a; + cf + y -} - $ 

where p and p are constants depending on the strength of the centres of 
attraction. 

Now any ellipse or hyperbola with the two centres of force as foci is a 
possible orbit when either centre of force acts alone, and therefore by Bonnet's 
theorem it is a possible orbit when both centres of force are acting. It 
is therefore natural, in defining the position of the particle, to replace the 
rectangular coordinates (x, y) by elliptic coordinates (f, rj) t defined by the 
equations 

x — ecosh f cos 77 , y — c sinh f sin 77 . 

* Euler, Mem. de Berlin , 1760, p. 228; Nov. Comm . Petrop. x. (1764), p. 207; XT. (1765), 
p. 152 : Lagrange, Mem. de Turin , iv. (1766-9), pp. 118, 215, or Oeuvres, 11 . p. 67. 


W. D. 


7 
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The equations £ = Constant and i? = Constant then represent respectively 
ellipses and hyperbolas \vh >se foci are at the centres of force; and these are 
a particular family of orbits. 

The potential energy, when expressed in terms of f and tj, becomes 

tL 

c (cosh £ - cos 7 } ) c (cosh f -p cos rj) ’ 
and the kinetic energy T is given by the equations 

= | (cosh* f - cos* .7) (£* + f*). 

This problem is evidently of Liouville s type (§ 43 ), and can therefore 
be integrated by the method applicable to this class of questions. The 
Lagrangian equation for the coordinate £ is 

c 2 ^ { (cosh* f - cos* 17) f } — c* cosh f sinh f (|® -P V 2 ) = - > 

or 

c 2 ~~ ((cosh 3 f — cos* i if |*} — 2c* cosh £ sinh f (cosh 2 £ — cos® 77) | (f 2 + if) 

dV 

= - 2 (cosh 2 £ - cos 2 17) £ g|- , 

or, using the equation of energy T + V = h, 
e*~ ((cosh 2 f - cos* V Y?} 

* ~ 2 (cosh* cos 2 77) £ -P 2 (A - F)|~ (cosh* £ - cos 2 17) 

= 2f l(& - F) (cosh 2 £ — cos 2 37)} 

= ( cos h 2 1 — cos* ~ (cosh ff -p cos 77) + (cosh £ — * cos 77) j- 

= 2 ^ (a cosh® | cosh . 

Integrating, we have 

(cosh* cos 8 17) 2 1 8 — A cosh 2 £ 4- cosh ff — 7, 

where y is a constant of integration. 

Subtracting this from the equation of energy, which can be written 

| (cosh* f- cos *v)* {?+*?) 

= h (cosh* £ — cos* v) + ^ (cosh £ + cos r/) + ^ (cosh f — cos 17), 
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we have 

C/* iif it* 

(cosh 2 f — cos 2 yYy* = — h cos 2 y — i 1 —!? cos 17 + 7. 

Eliminating dt between these equations, we have 
(dg)* (dyf 

h cosh 2 f 4- ^ r - — cosh 7 — h cos 2 17 — — — -cos r\ +7 

c c 

Introducing an auxiliary variable u, we have therefore 

A 

u =/|a cosh 2 £ 4 - — cosh f — 7I ” df, 

U=fj—h COS 2 7 } — ~ cos 17 + 7} dr). 

These are elliptic integrals, and we can therefore express f and r} as elliptic 
functions of the parameter u, say 

f = %(«), V = 4>( u )- 

These equations detennine the orbit of the particle, the elliptic coordinates 
(f> ^7) being expressed in terms of the parameter u*. 


54 . Motion on a surface f. 


We shall next proceed to consider the motion of a particle which is free 
to move on a smooth surface, and is acted on by any forces. 

Let (X, Y y Z) be the components, parallel to fixed rectangular axes, of 
the external force on the particle, not including the pressure of the surface : 
let (#, y, z) be the coordinates and v the velocity of the particle, s the are and 
p the radius of curvature of its path, % the angle between the principal 
normal to the path and the normal to the surface, and (X, p, v) the direction- 
cosines of the line which lies in the tangent-plane to the surface and is 
perpendicular to the path at time t ; the mass of the particle is taken as unity. 

The acceleration of the particle consists of components vdv/ds along the 
tangent to the path and iP/p along the principal normal ; the latter component 
can be resolved into (w-’/p) sin x along the line whose direction-cosines are 
(X, piy v ) and (v 2 /p) cos x along the normal to the surface. We have therefore 
the equations of motion 


dv 




v ds ds ‘ ds 
[ {v'jp) sin % — X\ + Yfi + Zv, 


dz 

ds 


■(A), 


* Borne generalisations of the problem of two fixed centres will be found in a paper by 
Hiltebeitel, Amur. Jowm . Math. xxxm. (1911), p. 337. 

f The earliest investigation of motion on a surface was Galileo’s study of the motion of a 
heavy particle on an inclined plane ( Discourse Third Dialogue, 1638). The motion of a heavy 
particle moving in a horizontal circle on a sphere was examined by Huygens [Horolog. oseilt 
1673). 


7—2 
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and these, together with the equation of the surface, are sufficient to determine 
the motion ; for the equation of the surface may be regarded as giving z in 
terms of x and y, and by using this value for z we can express all the 
quantities occurring in equations (A) and (B) in terms of x, y 3 x, y, x, y: 
equations (A) and (B) thus become a system of differential equations of the 
fourth order for the determination of x and y in terms of t 

If the forces are conservative, the expression 

— Xdx — Ydy — Zdz 

will be the differential of a potential-energy function V (x, y, z ) ; equation (A) 
can therefore be integrated, and gives on integration the equation of energy 

+ y , z) = c, 

where c is a constant. Substituting the value of i# given by this equation 
in (B), we have 

2<c-F)^* = Z\+ Yu + Zv. 

P 

This is (on eliminating z by means of the equation to the surface) a 
differential equation of the second order between x and y, and is in fact the 
differential equation of the orbits on the surface. 

The differential equations of motion on a surface are not integrable by 
quadratures in the general case : there are however two cases in which the 
problem can be formulated in such a way as to utilise results obtained in 
other connexions. 

(i) Motion under no forces . 

When no external forces act on the particle, equation (B) gives x — 0, so 
the orbit is a geodesic on the surface * ; the integral of energy shews that this 
geodesic is described with constant velocity. 

Example. A particle moves under no forces on the fixed smooth ruled surface whose line 
of striction is the axis of z, the direction-cosines of the generator at the point z being 

z z 

sm a cos — . sm a sm — , cos a, 
m T)i 

respectively . To determine the motion. 

Let v denote the distance of the point on the surface whose coordinates are (x, y, z) 
from the line of striction, measured along the generator, and let (0, 0, f) be the coordinates 
of the point in which this generator meets the line of striction. Then we have 

£ . £ 

.#= 2 ?sinaeos — , sm a sm — , z=C+v cos a. 

m J m 


This theorem is due to Euler, Mechanica (1736), ii. cap. 4. 
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The kinetic energy of the particle is 

T=l(,x2+f+z*) 

=i(f+C 2 sin 2 a + f 2 + -2(i cos aj . 

We can take v and £ as the two coordinates which define the position of the particle ; it is 
evident that the coordinate £ is ignorable, and the corresponding integral is 

cT 

— where k is a constant. 

d C 

or sin 2 a + ij £+ v cos a—k. 

The integral of energy is 

where h is a constant. 

Eliminating £ between these two integrals, we have 

v 2 (v 2 + m 2 ) = 2/iv 2 -f (2 A — k 2 ) m 2 cosec 2 a. 

If v is initially sufficiently large compared with £, the quantity [2h ~k 2 ) is positive ; we 
shall suppose this to be the case, and shall write 

(2 h — k 2 ) m 2 cosec 2 a — 2k\\ where X is a new constant ; 

the equation thus becomes 

£ 2 (i> 2 +m 2 )= 2A(r2+X 2 ). 

The integration of this equation can be effected by introducing a real auxiliary variable u, 
defined by the equation 

M= fj(m s +v*) (\*+v*)}-t dl>. 

Writing v = \mx ~ this becomes 

«** f {4x (.r+X 2 ) (x+m 2 )} ~ 

J X 

and this is equivalent to the equation 

.v=*g>(u)-e i, 

where the roots e I? e 2l e 3 of the function p (u) are real and are defined by the equations 
€\ — e->— X 2 , fii — e 3 =m 2 e x -\- 

The connexion between the variables v and u is therefore expressed by the equation 

v— Xm 

Substituting this value of v in the equation which connects v and t> we have 
(2/i)-t= I — — ~ ^~du -f Constant 

=J{—* 3 + 1 P( u + «i)} d u + Coustant * 

= — e z u - £ (u + «i) + Constant 


Cf. Whittaker and Watson, Modem Analysis, § 20*33. 
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Thin equation expresses the time if in terms of the auxiliary variable te, and thus in 
ci injunction with the equation 

v = Am { 'u) - 

gives the connexion )*etween v and t. 

(ii) Motion on a developable surface. 

If th<* surface on which the pirticle moves is developable, we can utilise 

the known Theorems that the arc s and the quantity are unaltered by 

developing the surface on a plane: these results, applied to the equations of 
motion given above, shew that if in the motion of a particle on a developable 
surface under any forces the surface is developed on a plane , the particle will 
describe the plane curve thus derived from its orbit with the same velocity as 
before , provided the force acting in the plane-motion is the same in amount 
and direction relative to the curve as the component of force in the tangent- 
plane to the surface in the surface-motion. 


Example 1. A smooth particle is projected along the surface of a right circular cone , 
*rkose axis in vertical and vertex upwards, with the velocity due to the depth below the vertex. 
Prove that the }*ath traced out on the cone , when developed into a plane, will be of the form 


r$ sin| 6=a%. 

(Coll. Exam.) 

For on developing the cone, the problem becomes the same as that of motion in a plane 
under a constant repulsive force from the origin, and with the velocity compatible with 
rest at the origin. We therefore have the integrals 


where C is a constant, 

These equations give 

e 

where A is a constant. 

r 3 

so if u = - , we have 

/du\* l -cto* 

\do) “ a 3 * ’ 

and therefore 

^ ( a^u^du 

J (1 —c£ip)k 

where a is a new constant, 

f-* 

J 

where 


= J sin -1 \\ 

which is equivalent to the equation 

r^sin|d=<*^. * 

Example 2. If in the motion of a point P on a developable surface the tangent IP to 
the edge of regression describes areas proportional to the times, shew that the component 

of force perjKsmiieukr to IP and in the tangent- plane is proportional to —x, where p is 

IP* 

thv radius of curvature of the edge of regression. (Hazzidakis.) 



103 


54, 55] The Soluble Problems of Particle Dt/namics 

55. Motion on a surface of revolution ; cases soluble in terms of circular 
a nd elliptic fun ctio ns *. 

The most important case of surface-motion which is soluble by quadra- 
tures is the motion of a particle on a smooth surface of revolution, tinder 
forces derivable from a potential-energy function which is symmetrical with 
respect to the axis of revolution of the surface. 

Let the position of a point in space be defined by cylindrical coordinates 
(z, r, <p), where z is a coordinate measured parallel to the axis of the surface, 
r is the perpendicular distance of the point from this axis, and <p is the 
azimuthal angle made by r with a fixed plane through the axis. The 
equation of the surface will be a relation between z and r, say 

r -/(*), 

and the potential energy will be a function Of z and r (it cannot involve <j>, 
since it is symmetrical with respect to the axis), which for points on the 
surface can, on replacing r by its- value f (z), be expressed as a function of z 
only, say V (z); the mass of the particle can be taken as unity. 

The kinetic energy is. by § 18, 

-*{[{/*«}■+ U *+{/(*)* #• 

The coordinate <j> is evidently ignorable ; the corresponding integral is 

= k, where k is a constant, 

or {/(*)}*£ = *; 

this equation can be interpreted as the integral of angular momentum about 
the axis of the surface. 

The equation of energy is 

T + V — h, where h is a constant, 

and substituting for (f> in this equation from the preceding, we have 

[{/' 001 s + r\£> + L* {/<*)}- + 2 V (*) = 2 A ; 

integrating this equation, w,e have 

t- I'll/' (z)} 3 4- 1]^[2A — 2V(z)~& {/(*)}"*]"**& + Constant. 

The relation between t and z is thus given by a quadrature ; the values 
of r and <j> are then obtained from the equation of the surface and the 
equation 

{/(*)}• *-*. 

respectively. 

* The motion of a particle on a surface of revolution was investigated by Newton, JPnncijmi , 
Book i. Section 10. 


dT 

0 <£ 
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We shall now discuss the motion on those surfaces for which this quad- 
rature can he effected by means of known functions, when the axis of the 
surface is vertical (z being measured positively upwards) and gravity is the 
onlv external force, so that 

V{z)=gz. 

(i) The circular cylinder . 

When the surface is the circular cylinder r = a, the above integral 
becomes 

i= j ( 2 k — 2gz — “dz. 


and if the origin of coordinates is so chosen that 2har = we have 


t=\(-2gz) * dz , 


or z = -\g{t — UY, 

where t 0 is a constant. 

The equation 


a-(j> — k 


then gives 



where <£ 0 is « constant. 


(ii) The sphere . 

The case in which the surface is the sphere 

is called the problem of the spherical pendulum* , and can be realised by 
supposing a heavy particle attached to a fixed point by a light rigid wire 
capable of moving freely about the point. 

In this case the quadrature for t becomes 

Hi ~ dz ' 

t = l j {(2h — 2 gz) — z-) — k?}~^dz. 

The integral on the right-hand side of this equation is an elliptic 
integral, which we shall now reduce to Weierstrass canonical form. Denote 
by z l9 z % , z :t the roots of the cubic 

'2(h-ffz)(l*-z*)-k? = 0; 

since the expression 

2 (h — gz) (l*— z*) — IP 

* Lagrange, Mecaniqut Anahftiqve . The complete solution in terms of (Jacobian) elliptic 
functions was obtained by A. Tissot, Liouville's Journal , (1) xvn. (1852), p. 88 : Jacobi’s own 
solution of the problem of a rotating rigid body in terms of elliptic functions had been published 
previously, in 1839. The analysis connected with the spherical pendulum is essentially that for 
Lame’s equation of order 2. 



55] The Soluble Problems of Particle Dynamics 105 


is negative for the values l and — l of z , and positive for very large positive 
values of z and also for the values of z which occur in the problem considered 
(which must necessarily lie between — l and 4 - 1 , since the particle is on the 
sphere) we see that one of the roots (say £,) is greater than l and the other 
two (say z 2 and z z , where z 2 >z 3 ) are between l and — L The values of z in 
the actual motion will lie between z 2 and z 3 , since for them the cubic must 
be positive. 

Write z = £, where t is a new variable. 

%9 9 

and ^ r= 4 + ¥ er ’ (>'=1,2, 3) 

so that e lf e 2 , e 3 are new constants, which satisfy the relation 

e i 4* &> + e z = (^z 1 4 - z 2 4 - z 3 — = 0, 

and also satisfy the inequalities e x > e 2 > e 3 . 

The relation between t and z now becomes 




or £=p(f +.<?), 

where e is a constant of integration and the function jp is formed with the 
roots , fij. 


Now when e l9 e 2 > e 3 are real and in descending order of magnitude, 
p (u) and p' (u) are both real when u is real, in which ease p(u) is greater 
than e lf and also when u is of the form a> 3 4-a real quantity, where g > 3 is 
the half-period corresponding to the root e 3 : in this latter case, p(u) lies 
between e 2 and e 3 . Since in the actual motion z lies between z.> and z 3 , it 
follows that f lies between e 2 and e 3r and therefore the constant € must con- 
sist of an imaginary part a> 3 and a real part depending on the instant from 
which time is measured : by a suitable choice of the origin of time, we can 
take this real part of e to be zero, and we then have 

h 21 ■ 

+ + “ 3) ‘ 

This equation gives the connexion between z and t. We have now to 
determine the azimuth For this we have the equation 




kdt 


so 




where <f> Q is a constant of integration. 
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To effect the integration, we take X and \i to be the (imaginary) values of 
t 4 <y ; > corresponding to the values l and — l of z respectively ; so that X and pu 
are new constants defined by the equations 


these equations give 




The integral now becomes 


<}>-<p a =-~- t ij- 


dt 


■il* : [±nt + w ;1 ) - If) ( \)i (t + a> 3 ) - jp (At)} 


kg j'i dt , dt } 

” ii* .'(§»(* + f(t + &> 3 ) -§>(>)’) 

_ i j*| if (X) dt _ ( fj.) dt | 

2. ($)(*+ &> ;1 )-ip(X)' fp(i + a> s )-f (m)) ' 

But* %ve have 


so 

and therefore 


P'O) 

f f(\)dt_ 
ipit+uj-vix) 


= Z(z-\)-£(z + \)+2S(X), 




c 2f - t(XlM <r(t + <** ~ I*) <r(t+ a> :l + X) 

a (£ 4- « a 4- p) cr (t 4 o> 3 — X) 5 

this equation expresses the angle <f> as a function of t, and so completes the 
solution of the problem. 

We see that when t increases by 2ah, increases by 

- 2/ct> x jf O) - ?(X)} - 2^, (X -/*). 


Example. When the bob of the spherical pendulum is executing periodic oscillations 
between two parallels on the sphere, shew that one of the points reached on the higher 
parallel, and the jioinfc on the lower parallel at which the bob arrives after a half-period, 
have a difference of azimuth which always lies between one and two right angles. 

(Puiseux and Halphen.) 

The problem of the spherical pendulum has been discussed from the standpoint of 
i>eriodic solutions by F. B. Moulton, Palermo Bend, xxxin (1911), p. 338. 

(iii) The paraboloid . 


Consider next the problem of motion on the paraboloid, whose equation is 

r = 2 zK 


In this case the quadrature for t becomes 



. * Of. Whittaker and Watson, Modern Analysis, § 20*53, Ex. 2. 
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To obtain the solution of the problem in terms of elliptic functions, we 
introduce an auxiliary quantity v, defined by the equation 

v=l‘(a+z)-i(2/>s-2yz°—^ * dz. 

If a and @ (where a ^ {}) denote the roots of the quadratic 

2 hz — 2gz- — ~ = 0, 

4 a 

we can write this integral in the form 

* = I) "/ t 4 0 +a)(z- 0) (z - «)} dz. 

Define a new variable f by the equation 


z — — (ti. -t- £+ -- 


a + a + /? 


and let e lt e 2 , e 3 be the values of £ corresponding to the values of — a, ]3 } a 
respectively of z ; then the integrals become 

f ( “ 2 + a> |" •- f ( l 4 (? - ft) (t- ft)<? - ft)} 

and it is easily proved that the quantities e ly e,, e» satisfy the relations 
^ + e 2 + e 3 = 0, e 1 > e> > e s . 

The auxiliary quantity v can now be replaced by an auxiliary quantity it, 
defined by the equation 


Ur(a + «)J ’ 

and then the inversion of the integral gives 

?= P (w + e), 

where € is a constant of integration and the function is formed with the 
roots e lt e 2 , e i} which are given by the equations 


_2a + a + y8 _ — a, + a - 2/3 


_ — a — 2 cc + fi 
e *~~ 3 (a '+ «) 


1 3 (a + a) * 3(a + a) * 8(a + a) * 

As in the actual motion z evidently lies between a and ft, it follows that 
jp (u + e) lies between e z and e 2 , and therefore (as we wish u to be real) the 
imaginary part of the constant e must be the half-period o> 3 ; the real part can 
be taken to be zero, since it depends merely on the lower limit of the integral 
for XL 

We have therefore 

^ = -(a+a)|?(tt + a> 3 ) -f ^ a - , since a+/8 = ~. 

U 3 
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The equation to determine t is 
t = jui + z)dr 

=r — - >“ I ^ ( u 4 - q)„) — d} rf*4 




1 2 (a - a) v - 


— f (if 4- 6 ) 3 ) — £ 1 W K 


and this equation gives t in terms of the auxiliary variable u. 
Lastly, we have to determine the azimuth <f > : for this we have 


, , kdt kdt 
d$ = — » — 
4 az 


< *(u + ah) — e l 




and therefore 




— a + a + ft 
3 (a -f a) 

du 


dit. 


= M _ a(a + g)”(-2g)* f |/(Q 


/ v — « + « + /? 

^<“ + ",)- 3(« + «) 




where ^ is a constant of integration, and l is an auxiliary constant defined by 
the equation 

/TV — a + a + ft k 

H) ~ 3(g+T) ■ 80 ^ ( °- ( _ 2 ^ (tt + a) a- 
The equation can now be written 

a _ ku i f p'(l)du 

$ a [%(« + a)j* * J V ( u + *> 3 ) — (0 ’ 

the integral of which is found {as in the problem of the spherical pendulum) 
to be 


=rf ,C«{^(a+a)»l + 2 ^0 U <r {u + © ? - l) 
<r (u 4- o> 3 4- Z) 9 




this equation expresses <f> in terms of the auxiliary variable u, and so completes 
the solution. 


(iv) The cone. 

Consider next the cone, whose equation is 

r =« z tan a , 

where a is the semi-vertical angle. 
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Since this is a developable surface, we can apply the theorem of § 54, and 
we see that the orbit of a particle on the cone under gravity becomes, when 
the cone is developed on a plane, the same as the orbit of a particle of unit 
mass in the plane under a force of constant magnitude g cos a acting towards 
a fixed centre of force (namely the point on the plane which corresponds to 
the vertex of the cone). This (§ 48) is one of the known cases in which the 
problem of central motion can be solved in terms of elliptic functions, and 
this solution furnishes at once the solution of the problem of motion on the 
cone. 

Example 1. Shew that the motion of a particle under gravity on a surface of revolution 
whose axis is vertical can also be solved in terms of elliptic functions when the surface is 
given by any one of the following equations 

Oar 2 =2 ( 2 -3a) 2 , 

2r*+3a 2 r 2 -2za 3 =0, 

(r 2 — az—% a 2 ) 2 = ah. (Kobb and Stackel.) 

Example 2. Shew that the same problem can be solved in terms of elliptic functions 
when the surface is 

(#2 -by 2 ) 3 + 2a 6 = 8 ah (tfi+y 3 ). (Salkowski.) 

Example 3. Shew that if an algebraic surface of revolution is such that the equations 
of its geodesics can be expressed in terms of elliptic functions of a parameter, the surface 
must be such that r 2 and z can be expressed as rational functions of a parameter, i.e. the 
equation of the surface regarded as an equation between r 2 and z is the equation of 
a unicursal curve ; where z , r, <j> are the cylindrical coordinates of a point on the 
surface. (Kobb.) 

Example 4. Shew that in the following cases of the motion of a particle on a surface 
of revolution, the trajectories are all closed curves : 

1°. When the surface is a sphere, and the force is directed along the tangent to the 
meridian and proportional to cosec 2 d, where 6 is the angular distance from the particle to 
the pole. (The trajectories are in this case sphero-conics having one focus in the pole.) 

2°. When the surface is a sphere, and the force is directed along the tangent to the 
meridian and proportional to tan 6 sec 2 6. (The trajectories in this case are sphero-conics 
having the pole as centre*.) 

56. Joukovsky’s theorem. 

We shall now shew how to determine the potential-energy function under 
which a given family of curves on a surface can be described as the orbits of 
a particle constrained to move on the surface. 

The three rectangular coordinates of a point on the surface can be expressed 
in terms of two parameters, say u and v, so that an element of arc ds on the 
surface is given in terms of the increments of u and v to which it corresponds 
by an equation of the form 

ds* = Edu 2 -b 2 Fdudv + Gdv 2 , 
where E, F t G are known functions of u and v. 

* D&rboux has examined the possibility of other cases, in Bull, de la Soc . Math . de France^ v. 
(1877). 
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Let the family of curves? which are to be the orbits under the required system 
of- forces be defined by an equation 

qitt , r) — Constant, 

and let 

p ( a, v) = Constant 

denote the th.mil y of curves which is orthogonal to these. 

Then instead of it and v we can take p and q as the two parameters 
which define the position of a point on the surface ; let the line-element 
in this system of parameters be expressed by the equation 

ds- — E' dtp 4. G'dp\ 

the term in dqdp being absent, because the curves p = Constant and 
q = Constant cut at right angles : E' and G f being known functions of 
p and q. 

The kinetic energy of a particle which moves on the surface is 
T=h(E'q*+G'p*); 

the Lagrangian equations of motion are therefore 



where V denotes the unknown potential-energy function, which it is required 
to determine. 


These equations are to be satisfied by the value q = 0 ; they then become 

1 dff dV 

2 dq dq > 


1 9 W 

1,2 dp" ^ d\ 


Eliminating pP, we have 


G ,n 


H 1*9 \ 

dp | dG' J 
dq 

Integrating this equation, we have 


dp 


+ |T-o. 

dp 


dV 


G ' 

- g^r + V =/(?), where / is an arbitrary function. 
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or 

and therefore 




F= 


fffp ) J , JL 
Q'-G' 



where g denotes an arbitrary function. 


Now -Q is A 1 (p), the differential parameter* of the first order of the 

function p ; and thus we have a theorem enunciated by Joukovsky in 1890, 
that- if q = Constant is the equation of a family of curves on a surface , and 
p = Constant denotes the family of curves orthogonal to these , then the curves 
q — Constant can he freely described by a particle under the influence of forces 
derived from the potential-energy function 


V=A 1 (p)g(p) + A 1 (p)jf(q)^ j^~>} dq, 

where f and g are arbitrary functions , and A^ denotes the first differential 
parameter. 


The above equations give 

** dq! i q O' + S' • 


and hence the equation of energy in the motion is 




Miscellaneous Examples. 


1. A particle moves under gravity on the smooth cycloid whose equation is 

s- 4a sin <f> 7 

where s denotes the arc and <p the angle made by the tangent to the curve with the 
horizontal : shew that the motion is periodic, the period being 4*r 

2. A particle moves in a smooth circular tube under the influence of a force directed 
to a fixed point and proportional to the distance from the point. Shew that the motion is 
of the same character as in the pendulum-problem. 



* If the line-element on a surface is given by the equation 
ds 2 = E du 2 +2Fdudv+G dv% 

the first differential parameter of a function <p (m, r) is given by the formula 

The differential parameter is a deformation-covariant of the surface, i.e. when a change of 
variables is made from (a, v) to (u\ v') t the differential parameter transforms into the expression 
formed in the same way with the new variables {u% v f ) and the corresponding new coefficients 
(£*, G‘). 
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3. A {.larticle rnovw in a straight iine under the action of two centres of repulsive 
force of equal strength p, each varying as the inverse square of the distance. Shew' that, 
if the centres of force are at a distance 2c apart and the particle starts from rest at 
a distance ke , where k< 1, from the middle point of the line joining them, it will perform 
oscillations of period 

*r 

2 J<?{ 1 -f*) > J* ;i - * s sin 2 5)* c». 

(Camb. Math. Tripos, Part I, 1899.) 

4. A jv&rtieie under the action of gravity travels in a smooth curved tube, starting 
From rest at a given point O of the tube. If the particle describes every arc OP in 
the same time that would be taken to slide down the corresponding chord OP , shew that 
the tube has the form of a lemniscate. 

5. A jjartiele is projected downwards along the concave side of the curve y 3 + ax ? = 0 

with a velocity § (2 ag)b from the origin, the axis of x being horizontal ; shew that the 
vertical component of the velocity is constant. (Nieomedi.) 

6. A particle moves in a smooth tube in the form of the curve r 2 ^ 2a 2 cos 20, under 
the action of two attractive forces, varying inversely as the cube of the distance, towards 
the two points on the initial line which are at a distance a from the pole. Prove that if 

the aljsolute force is ft, and the velocity at the node 2 yfc /or, the time of describing one loop 
of the curve is ara*/2ft^. (Camb. Math. Tripos, Part I, 1898.) 

7. A particle descril>es a space- curve under the influence of a force whose direction 
always intersects a given straight line. Shew that its velocity is inversely proportional 
to the distance of the particle from the line and to the cosine of the angle which the 
plane through the particle and the line makes with the normal plane to the orbit. 

(Dainelli.) 

8. A heavy particle is constrained to move on a straight line, which is made to 
rotate with constant angular velocity » round a fixed vertical axis at given distance from 
it. Shew that the motion is given by the equation 

r — J e** r "* a -f Be ~ ** losa , 

where r is the distance of the particle from a fixed point on the line, a is the angle made 
by the line with the horizontal, and A , B are constants, (H, am Ende.; 

9. A heavy particle is constrained to move on a straight line, which is made to 
rotate with given variable angular velocity round a fixed horizontal axis. Shew that the 
equation of motion is 

r= +gainasm$- sin 2 a+aB sin a, 

where a is the angle betweeu the line and the axis of rotation, 0 the angle made with 
the vertical by the shortest distance a between the lines, and r the distance of the 
jxartiele from the intersection of this shortest distance with the moving line. 

(Vollhering.) 

19. A particle slides in a smooth straight tube which is made to rotate with uniform 
angular velocity «* about a vertical axis : shew that, if the particle starts from relative 
rest from the point where the shortest distance between the axis and the tube meets the 
tul>e, the distance through which the particle moves along the tube in time t is 

^ cot a cosec a sinh 2 (£ ai sin a), 

where a is the inclination of the tube to the vertical. 

(Camb. Math. Tripos, Part I, 1899.) 
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H. A particle is constrained to move under no external forces in a plane circular tube 
which is constrained to rotate uniformly about any point in its plane. Shew that the 
motion of the particle in the tube is similar to that in the pendulum-problem. 


12. A small bead is strung upon a smooth circular wire of radius a, which is con- 
strained to rotate with uniform angular velocity o> about a point on itself. The bead is 
initially at the extremity of the diameter through the centre of rotation, and is projected 
with velocity 2<ob relative to the wire: shew that the position of the bead at time t 
is given by the equation 

sin<£=sn bat fa (modulus aib) 


or 


sin (j) — (b,'a)m tot. 


(modulus b a) 


according as a < or > b, $ being tbe angle which the radius vector to the bead makes 
with the diameter of the circle through the centre of rotation. 

(Camb. Math. Tripos, Part I, 


13. Shew that the force perpendicular to the asymptote under which the curve 
can be described is proportional to 

.ry(^+y 2 )” 3 . 


14. A particle is acted on by a force whose components (X, Y) parallel to fixed axes 
are conjugate functions of the coordinates {x, y). Shew that the problem of its motion is 
always soluble by quadratures. 

15. If (C) be a closed orbit described by a particle under the action of a central force, 
S the centre of force, 0 the centre of gravity of the curve (O), G the centre of gravity of 
the curve (C) on the supposition that the density at each point varies inversely as 
the velocity, shew that the points S, 0 , G are collinear and that 2SG=3S0. 

(Laisant.) 


16. Shew that the motion of a particle which is constrained to move in a plane, . 
under a constant force directed to a point out of the plane, can be expressed by means 
of elliptic functions. 


17. Shew that the curves 

a.v+by+c=xf(ZJ , 

where «, b y e are arbitrary constants and /is a given function, can be described under the 
same law of central force to the origin. 

18. Shew that when a circle is described under a central attraction directed to 
a point in its circumference, the law of force is the inverse fifth power of the distance 

19. A particle describes the pedal of a circle, taken with respect to any point in 
its plane, under the influence of a centre of force at this point. Shew that the law 
of force is of the form 

ri-tV’ 

where A and B are constants. 

Shew that the law of force is also of this form when the inverse of an ellipse with 
respect to a focus is described under a centre of force in the focus. (Curtis.) 
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20. Prove that, if when projected from R. 0 with a velocity V in a direction 
making an angle a with the radius vector the path of a particle he/ r, 3 , It, r, sina)=-0, 
the path with the same initial conditions but under the action of an additional central 

force is 

a 3. It. r 'f» 2 6in- a-bcos 2 a H sin a .V* sin 2 a 4- cos 2 a)“^) = 0, 

where 

»* t v.r/ • * -■ (Coll. Exam.) 

» i Rr sin- a 


21. A particle of unit mass describes an orbit under an attractive force P to the 
origin and a transverse force T perjiendic-ular to the radius vector. Prove that the 
differential equation of the orbit is given by 


flP« _ _P 7/ du 

d& +u ~ A* u 3 h*u> d6' 


dP 

dO 


2T a-* 


If the attractive force is always zero, and the particle moves in an equiangular spiral 
of angle a. prove that 

f* jU/*“ sec ' a_3 and h — [jj. sin a cos a)- r 8ec2 a 

Camb. Math. Tripos, Part I, 1901.) 


22. A } article, acted on by a central force towards a point 0 varying as the distance, 
is projected from a. point P so as to pass through a point Q such that OP is equal to 0Q ; 
shew that the least possible velocity of projection is OP {y sin POQ)i, where y. OP is the 
force per unit mass at P. (Camb. Math. Tripos, Part I, 1901.) 


23. Find a plane curve such that the curve and its pedal, with regard to some point 
in the plane, can be simultaneously described by particles under central forces to that 
point, in such a manner that the moving particles are always at corresponding points 
of the curve and the pedal ; and find the law of force for the pedal curve. 

(Camb. Math. Tripos, Part I, 1897.) 


24. If /(r, y) be a homogeneous function of one dimension, then the necessary 
and sufficient condition that the curve f(s 9 y) = 1 be capable of description under accele- 
ration tending to the origin and varying with the distance alone, is that / be subject 
to a condition of the form 


3+p+ jp, M=°- 

Hence shew that the only curves of this class are necessarily included in the equation 
r (A -f B sin 3+ C cos 3) = 1. 

Proceed to the discussion of the case wherein /(x, y) is homogeneous and of n 
dimensions. (Coll. Exam.) 


25. An ellipse of centre 0 is described under the influence of a centre of force 
at a point 0 on the major axis of the ellipse ; shew that 




where 2w/» is the periodic time, e is the ratio of CO to the semi-major axis, and u is the. 
•eccentric angle of the point reached by the particle in time t from the vertex. 


26. Two free particles y and M move in a plane under the influence of a central force 
to a fixed point 0. Shew that the ratio of the velocity of the particle y at an arbitrary 
point m of its path, to the velocity which is possessed at m, by the central projection of M 
on the orbit of /a, is equal to the constant ratio of the areas described in unit time by the 
radii 0y^ QM 1 multiplied by the square of a certain function / of the coordinates of m, 
which expresses the ratio of OM 9 Om. (Dainelli.) 
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27. A particle is moving freely in a parabola under an attraction to the focus. Shew 

that, if at every instant a point be taken on the tangent through the particle, at distance 
4a cos f 0/(0+ sin 0) from the particle, this point will describe a central orbit about 
the focus, and the rate of description of areas will be the same as in the parabola ; where 
4 a is the latus rectum, and 0 the vertical angle of the particle measured from the apse 
line. (Catnb. Math. Tripos, Part I, 1896.) 

28. When a periodic comet is at its greatest distance from the sun, its velocity 
receives a small increment 8v. Shew that the comet’s least distance from the sun 
will be increased by the quantity 

3 ( 1 - «)/ft (1 + e)fi . (Coll. Exam.) 

29. If POP' is a focal chord of an elliptic path described round the sun, shew* that 

the time from P* to P through perihelion is equal to the time of falling towards the 
sun from a distance 2 a to a distance a (1 + cos a), where a=%ir — (u’ - u), and it! —u is the 
difference of the eccentric anomalies of the points P, P'. (Cayley.) 

30. A particle moves in a plane under attractive forces p/r 3 /’ 2 , /x/rV 3 along the 
radii ?■, r drawn to two fixed points at distance 2 d apart. Shew that, if it is projected 
with the velocity due to a fall from rest at infinity, a possible path is a circle with regard 
to whieh the two fixed centres are inverse points, and that, if the radius of this circle is «, 
the periodic time is 

4rra 2 fi~^ (a 2 + d 2 $ . (Coll. Exam.) 

31. A heavy particle is projected horizontally with a velocity v inside a smooth 
sphere at an angular distance a from the vertical diameter drawn downwards : shew that 
it will never fall Mow or never rise above its initial level according as 

v 2 > or < ag sin a tan a. (ColL Exam.) 

32. A particle is projected horizontally with velocity V along the interior of a smooth 
sphere of radius a from a point whose angular distance from the lowest point is a. Shew 
that the highest point of the spherical surface attained is at an angular distance 0 from 
the lowest point, where 0 is the smaller of the values of yfr, x given respectively by 
the equations 

(3eos*— 2eosa)^+F*=0| (Coll. Exam.) 

(cos x + cos a ) V 2 ~ % a 9 sin 3 x — 0j 

33. If the motion of a spherical pendulum of length a be wholly between the levels 
fa, fa below the point of support, shew that at a time t after passing a point of greatest 
depth, the depth of the bob is 

fa {4 — sn 2 1 *J(\Zg!\4a)} (mod. V(7/65)) 

and that a horizontal coordinate referred to the point of support as origin is determined 
by the equation 

i?«(^/a){-^4-fsn^V(13^/14a)}, 

which is a case of Lame’s equation. (ColL Exam.) 

34. Shew that if a conical pendulum is executing small oscillations, the horizontal 
projection of the bob describes an ellipse whose axes turn in the sense of the motion 
with the angular velocity 

where 0 O is the angle of greatest deviation from the vertical, 0j that of least deviation, 
l the length of the pendulum, and ^gravity. (R6saL) 

8 — 2 
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35. A particle is constrained to move on the surface of a sphere, and is attracted to a 

fixed point M on the surface of the sphere with a force that varies as r" 2 (d 2 — r 2 ) where 
d is the diameter of the sphere and r is the rectilinear distance from the particle to M. 
If the position of the particle on the sphere be defined by its colatitude 6 and longitude </>, 
with M as pole, shew that the equations of motion furnish the differential equation 

-An* (^l) + ~ t ~24 =acot ^ 4 "*» 

sm 4 d\d<£/ sm 2 0 

where a and b are constants; and integrate this equation, shewing that the orbit is 
a sphero-conic. 

36. A particle of mass ru moves on the inner surface of a cone of revolution whose 
semi-vertical angle is a, under the action of a repulsive force mpjr 3 from the axis ; the 
angular momentum of the particle about the axis being m Jp tana, shew that the path 
is an arc of a hyperbola whose eccentricity is sec cl 

(Camb. Math. Tripos, Part I, 1897.) 

37. Shew that the necessary central force to the vertex of a circular cone in order 
that the path on the cone may be a plane section is 

(Coll. Exam.) 

38. A particle of unit mass moves on the inner surface of a paraboloid of revolution, 
latus rectum 4a, under the action of a repulsive force pr from the axis, where r is the 
distance from the axis ; shew that, if the particle is projected along the surface in a 
direction perpendicular to the axis with velocity 2a^, it will describe a parabola. 

(Coll. Exam.) 

39. A smooth surface of revolution is formed by rotating the catenary tan cj> 
about its axis of symmetry, and a particle is projected along its surface from a point 

distant b from that axis with velocity h (a 2 +6*)^ /5 s . The direction of projection is such 
that the component velocity perpendicular to the axis is A/5 and the particle moves in 
contact with the surface, under the influence of a force of attraction A 2 (r 2 +2a 2 )/r 5 in the 
direction of the perpendicular r to the axis. Shew that, if gravity be neglected, the 
projection of the path on a plane at right angles to the axis will have a polar equation 

c sinh £ =a& (ColL Exam.) 

40. A particle moves on a smooth helicoid, z=a<£, under the action of a force pr 
per unit mass directed at each point along the generator inwards, r being the distance 
from the axis of z. The particle is projected along the surface perpendicularly to the 
generator at a point where the tangent plane makes an angle a with the plane of ary, its 

velocity of projection being p^a. Shew that the equation of the projection of its path on 
the plane of xy is 

a*/r*= dec? a cosh 2 (<j> cos a) — 1. 

(Camb. Mata. Tripos, Part I, 1896.) 

41. Shew that the i>roblem of the motion of a particle under no forces on a ruled 

surface, whose generators cut the line of striction at a constant angle, and for which the 
ratio of the length of the common perpendicular to two adjacent generators to the angle 
between these generators is constant, can be solved by quadratures. (Astor.) 

42. A particle (x, y, z) whose potential energy is (<xx*+by*+cz?) is constrained to 

move on the sphere Determine the motion. 

(C. Neumann, Journal fur Math. lvi . (1859), p. 46.) 
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THE DYNAMICAL SPECIFICATION OF BODIES 

57. Definitions. 

Before proceeding to discuss those problems in the dynamics of rigid 
bodies which can be solved by quadratures, it is convenient to introduce and 
calculate a number of constants which can be assigned to a rigid body, and 
which depend on its constitution : it will be found that these constants 
determine the dynamical behaviour of the body. 

Let any rigid body be considered ; and let the particles of which (from 
the dynamical point of view) it is constituted be typified by a particle of 
mass m situated at a point whose coordinates referred to fixed rectangular 
axes are (x, y, z). 

The quantity 2m (y 2 + z% 

where the symbol 2 denotes a summation extended over all the particles of 
the system, is called the moment of inertia of the body about the axis Ox*. 
Similarly the moment of inertia about any other line is defined to be the sum 
of the masses of the particles of the body, each multiplied by the square of 
its perpendicular distance from the line. These summations are evidently in 
the case of ordinary rigid bodies equivalent to integrations; thus 2m (y 2 -f z-) 

is equivalent to JJj (y 2 4- z 3 ) pdxdydz, where p is the density } or mass per 

unit volume, of the body at the point {x, y, z). 

The quantity 2 mxy 

is called the product of inertia of the body about the axes 0x } Oy ; and 
similarly the quantities 2 myz and Hmzx are the products of inertia about 
the other pairs of axes. 

For the moments and products of inertia with reference to the coordinate 
axes, the notation 

A = 2m(y*+s*), B = 2 m (z* + #*), G = 2m (a? ■+* y*), 

F= %myz> Q = ILmzx, H = 2m#y 

will be generally used. 

Two bodies whose moments of inertia about every line in space are equal 
to each other are said to be equimomental. It will be seen later that this 
involves also the equality of the products of inertia of the bodies with respect 
to any pair of orthogonal lines. 

* Moments of inertia were first introduced by Huygens in his researches on the pendulum 
(Horolog* oscilL , I67S). The name is due to Euler. 
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If Jf denotes the mass of a body and if k is a quantity such that Mid is 
equal to the moment of inertia of the body about a given line, the quantity 
k is called the radius of gyration of the body about the line. 

In the case of a plane body, the moment of inertia about a line perpen- 
dicular to its plane is often spoken of as the moment of inertia about the 
point in which this line meets the plane. 

58. The moments of inertia of some simple bodies *. 

(i) The rectangle. 

Let it be required to find the moment of inertia of a uniform rectangular 
plate, whose sides are of lengths 2 a and 2b respectively, about a line through 
its centre 0 parallel to the sides of length 2a. Taking this line as axis Ox, 
and a line through 0 parallel to the other sides as axis Oy, the required 
moment of inertia is 

2my*, or j J trfdxdy, 

where a is the mass per unit area of the plate, oi the surface-density as it is 
frequently called ; evaluating the integral, we have for the required moment 
of inertia 

| <ra&* or Mass of rectangle x |6*. 

The moment of inertia of a uniform rod, about a line through its middle 
point perpendicular to the rod, can be deduced from this result by regarding 
the rod as the limiting form of a rectangle in which the length of one pair 
of sides is indefinitely small. It follows that the moment of inertia in 
question is 

Mass of rod x J6*, 
where 2 b is the length of the rod. 

(ii) The rectangular block . 

Consider next a uniform rectangular block whose edges are of lengths 2a, 
26, 2c; let it be required to find the moment of inertia about an axis Ox 
passing through the centre 0 and parallel to the edges of length 2a. This 
moment of inertia is 

/ a rb re 

I f p{tf+ z^dzdydx, 

-aJ - bJ - e 

where f, is the density. Evaluating the integral, we have for the moment of 
inertia 

(6* + c*), or Mass of block x £ (6 s + c*). 

* For practical purposes the moments of inertia of a body are determined experimentally • 
convenient separates is described by W. EL Demraan, PkiL Mag. v. (1903), p. 648, and by 
W. B. C&ssie, Phy$. Soe, Free, xxil (1909), p. 497. Bee also Amsler, Zeits. Instrument, xlvi. 
(1926), pp. 16 and 19. 
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(iii) The ellipse and the circle. 

Let it now be required to find the moment of inertia of a uniform elliptic 
plate whose equation is 


4-£=l 

1 »n -*■! 


U s ‘ 6 2 


about the axis of x. It is 

fa 

I I cr y-dydx, when* cr is the surface -density. 

J -* J 

Evaluating the integral, we have for the required moment of inertia 
lirab s <r, or Mass of ellipse x $b 2 . 

The moment of inertia of a circle of radius b about a diameter is therefore 

Mass of circle x 

(iv) The ellipsoid and the sphere. 

The moment of inertia of a uniform solid ellipsoid of density />, whose 
equation is 

.v 2 If' z 2 

about the axis of x is similarly 

JJjp (y 2 + z*) dxdydz, integrated throughout the ellipsoid. 

To evaluate this integral, write 

where vj, f are new variables : the integral becomes 

pab z c Ijjv 2 dl;d7)d£ 4 * pabc 3 j"J Jf^dgdrjdt, 

where the integration is now taken throughout a sphere whose equation is 

£• + ** + $* - 1 - 

Since the integrals 

[ffpdfdvdt, jjjv*d£d v dt, and [ff?d£d v d£ 

are evidently equal, the required moment of inertia can be written in the 
form 

pabc (b- 4 - cr) f Jl£ z dgdi?d£, 


rpabc (I s + c 2 ) J ^ I* (1 ~ £*-) 

-feirpabc (6 2 4- c 2 ). 

Mass of ellipsoid x ^(6 2 -f-c 2 ). 
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The moment of inertia of a uniform sphere of radius a about a diameter 
is therefore 


Mass of sphere x f/t 2 . 


(v) The triangle . 

Let it now be required to find the moment of inertia of a uniform 
triangular plate of surface-density <r. with respect to any line in its plane ; 
the position of the line can be specified by the lengths a, fi, 7 of the per- 
pendiculars drawn to it from the vertices of the triangle. 

Taking (x f y r z) to be the areal coordinates of a point of the plate, the 
perpendicular distance from this point to the given line is (ax 4- &y + 7 z), and 
the required moment of inertia is therefore 

a [j(zr+ py + yzfdS, 


where dS denotes an element of area of the plate. 

Now if Y denotes the length of the perpendicular from the point (x, y , z) 
on the side c of the triangle, and if X denotes the length intercepted on the 
side c between the vertex A and the foot of this perpendicular, we have 

Y = zb sin A 

and X sin A — Y cos A - perpendicular from (x, y, z) on the side b 

= yc sin A . 

We have therefore 


dydz = dXdY = v4-r dXdY = ^ dS, 

* d{X,Y) bcsmA 2A 

where A denotes the area of the triangle. Hence the integral JJy 2 dS, where 

the integration is extended over the area of the triangle, can be written in 

the form 2A j j" y*dydz, where the integration is extended over all positive 

values of y and z whose sum is less than unity: this is equal to 

2 a[ f (1 - y) dy, 

or £A. By symmetry, the integrals J j X s dS and JJ^dS have the same value, 
and a similar calculation shews that the integrals 


JjyzdS , JJzxdS, j'JxydS 


each have the value ^ A 
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Substituting these values in the integral <r J j (ax + /3y + yzY dS, the 
moment of inertia of the triangle about the given line becomes 

(a*-|'y8*+7*+#7*f ya+a0), 

or £ x Mass of triangle x |(-|— ) + + (”^) } • 

But this expression evidently represents the moment of inertia about the 
given line of three particles situated respectively at the middle points of the 
sides of the triangle, the mass of each particle being one-third the mass of 
the triangle ; the triangle is therefore equimomental to this set of three 
particles. 

Example. Shew that a uniform solid tetrahedron of mass M is equimomental to a set 
of five particles, four of which are each of mass -faM and are situated at the vertices 
of the tetrahedron, while the fifth particle is at the centre of gravity of the tetrahedron 
and is of mass \M. 

59. Derivation of the moment of inertia about any axis when the moment 
of inertia about a parallel axis through the centre of gravity is known. 

The moments of inertia found in the preceding article were for the most 
part taken with respect to lines specially related to the bodies concerned: 
these results can however be applied to determine the moments of inertia of 
the same bodies with respect to other lines, by means of a theorem which will 
now be given. 

Let f(x 9 y , z, x, y, z, x , y, z > be any polynomial (with no constant term) 
of the second degree in the coordinates and the components of velocity 
and acceleration of a particle of mass m. Let (x, y, z) denote the coordinates 
of the centre of gravity of a body which is formed of such particles, and 

write * _ 

x = x + x u V — y+Viy **■* + *,. 

If now we substitute these values for x > y, z, respectively, in the function^, 
we obtain the following classes of terms : 

(1) Terms which do not involve x u y u z x : these terms together evidently 

give _ ^ .. 

f(x, y, z y A y> z> £, y, z). 

(2) Terms which do not involve x,y,z: these terms give 

fiphs Vi* *i> Vu Si> *i» *i)- 

(3) Terms which are linear in x lt y lt z lf x{, y lf i It x u y lt z x ; when the 
expression 2mf(x, y, z, x, y, z 3 x t y» z) is formed, the summation being taken 
over all the particles of the body, these terms will vanish in consequence of 

the relations ^ 

2/nyi = 0, I,mz 1 - 0. 
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We have therefore the equation 
Xmffa y , r, i, y, i, x, y, lr) = Sm/fo, y l5 y,, i,, x u Vu ft) 

+/ (a, & t ». 8) • 

and consequently the value of the expression Sw/, taken with respect to 
any system of coordinate axes, is equal to its value taken with respect to a 
parallel set of axes through the centre of gravity of the body, together with 
the mass of the body multiplied by the value of the function f at the centre 
of gravity, taken with respect to the original system of axes. 

From this it immediately follows that the moments and jrroducts of inertia 
of a body with respect to any axes are equal to the corresponding moments and 
products of inertia with respect to a set of parallel axes through the centre of 
gravity of the body , together with the corresponding moments and products 
of inertia , with respect to the original axes , of a particle of mass equal to that 
of the body and placed at ike centre o f gravity . 

As an example of this result, let it be required to determine the moment of inertia 
of a straight uniform rod of mass M and length l about a line through one extremity 
perpendicular to the rod. It follows from the last article that the moment of inertia 

about a parallel line through the centre of the rod is Jif ; and hence, applying the 
above result, we see that the required moment of inertia is 



or \MP. 

80. Connexion between moments of inertia with respect to different sets of 
axes through the same origin . 

The result of the last article enables us to find the moments of inertia of 
a given body with respect to any set of axes, when the moments of inertia 
are already known with respect to a set of axes parallel to these. We shall 
now shew how the moments of inertia of a body with respect to any set of 
rectangular axes can be found when the moments of inertia are known with 
respect to another set of rectangular axes having the same origin. 

Let A* B, C, F, (?, H be the moments and products of inertia with respect 
to a set of axes 0xyz > and let Qx'yz be another set of rectangular axes 
having the same origin 0 ; the direction-cosines of either set of axes with 
respect to the other will be supposed to be given by the scheme 


y d 


h 

U 

h 


*** 

m z 

*i 

** 
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If the moments and products of inertia with respect to the axes Oxyz' 
are denoted by A\ B\ C\ F\ G\ H\ we have 

A' = Sm (y* 4 z% where the summation is extended over all the particles of 
the body, 

= 2 m {(l^x 4 m$ 4 4 (kx 4 m t y 4 n^)*} 

— 2m {a? (If 4 Zj a ) 4- y* (mf -I- mf) 4* & (nf 4 nf) 4 2yz ( rn^h 4- 

*4* tzx (rib 4 - n z l t ) 4- 2xy (l*m 2 4 km*)} 
= 2m {a? (mf 4 - nf) 4- y 2 (nf 4- If) 4- z % (If 4 * mf) — 2m 1 n l yz — 2 n^zx — 2Uni\xy} 
= 2m {^ a (y 2 4 4 w^ 2 (<z 2 4 #*) 4 «i a (#* 4 y 2 ) — 2m l n l yz - 2nJ, l zx — 2km x xy } 

= dZj 2 4- Bm^ 4- Cfoi 2 — 2Fm 1 n 1 — 2Gn 1 l 1 — 2Hl l m 1 , 
and similarly 

B' = df 2 a 4- Bwi* 2 4 - Ck, 2 - 2Fm t n i - 26^ - 2 HZ 2 m 4 , 

<7' = df s 2 4- Bm^ 2 4- Cnf - 2Fm z n z - 2(?n,i — 2Hl z m z . 

We have also 
J 1 ' — 2 my V 

= 2m(^4«ijy + w* 2 r )fe + mjy + ti^r) 

= 4Z» * 2m® 2 4- mjttis . Smy 2 ^ n*n* . 2ms 2 4 (mans 4- m,?i 2 ) . 'Imyz 

4- (nls 4- • 2 mzx 4- (km s 4 - Z 3 w*a) * Swucy 

= lls (B 4- G — d ) 4 £ (^7 4-4 - B) 4 i ntfh (d 4 5 — C) 

4 (matt, 4 m,nj) jP 4 (n 4 nJk) G 4 (Lm s 4 km 2 ) H y 
or 

— F' = AlJk 4- Bnitnis 4 - ( 7 « 3>? 3 — F(m#t z 4 tr^nf) — 6 r (^n 2 +■ Z a n,) - if (Z^ 4 k*rh), 
and similarly 

— <?' = All 1 4- BmsfiH 4 Ows^ — F(min x 4 n^n,) — G (Z,« 3 4 Z 3 n x ) — H (l % m x 4 kwh), 

— H' — dZ^ 4 - Bmpi* 4 (?»!»* — F(m x n i 4- m^h) — (Z^h 4- Z,w 2 ) — if (Zi?a 2 4 k m i)- 

The quantities A\ B\ C\ F\ G\ H' are thus determined; these results, 
combined with those of the last article, are sufficient to determine the 
moments and products of inertia of a given body with respect to any set of 
rectangular axes when the moments and products of inertia with respect to 
any other set of rectangular axes are known. 

Example, If the origin of coordinates is at the centre of gravity of the body, prove 
that the moments and products of inertia with respect to three mutually orthogonal 
and intersecting lines whose coordinates are 

(lit wij, ttj, Xi, fl Xy Vj), (Zf, ®? 2 , J*j, •'sX (ki %j Xj, p 3 , y$) 
are il , 4if(X 1 s 4/ii 2 4n 2 ) etc. and i 7 '-i/(X 3 X 1 4ft3Mi + J '3*'i)^ (X I X 2 4fii/x 2 4j'i v 2 )l etc., 

where A\ B\ (7, F\ G% if / have the same values as al>ove and Jf is the mass of the 
body. (Coll. Exam.) 
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61. The principal axes of inertia ; Cauchy's momental ellipsoid . 

If now we consider the quadric surface whose equation is 

Aa? 4* By * -f Gz* - 2 Fyz — 2 Gzx — 2Hxy = 1, 

where A, B, C, F, G, H are the moments and products of inertia of a given 
body with respect to the axes of reference Oxyz, it follows from the equation 
A'= Al l i +Bm 1 *+ Gnf~ 2Fm l n l - 2 Gn x l v - 2fl7 1 m 1 , 

that the reciprocal of the square of any radius vector of the quadric is equal 
to the moment of inertia of the body about this radius. The quadric is 
therefore the same whatever be the axes of reference provided the origin 
is unchanged, and consequently its equation referred to any other rectangular 
axes Ox'y'z having the same origin is 

d V* + B'y' % + CV 2 - 2F'y'z' - 2 G'z'x' - 2H'x'y' = 1 ; 
where A\ B\ G\ F\ G\ H‘ are the moments and products of inertia with 
respect to these axes. 

This quadric is called the momental ellipsoid of the body at the point O ; 
its principal axes are called the principal axes of inertia of the body at 0 ; 
the equation of the quadric referred to these axes contains no product-terms, 
and therefore the products of inertia with respect to them are zero: and 
the moments of inertia with respect to these axes are called the principal 
moments of inertia of the body at the point 0*. 

The momental ellipsoid is also railed the ellipsoid of inertia ; its polar reciprocal with 
regard to its centre is another ellipsoid, which is sometimes called the ellipsoid of gyration. 

Example. The height of a solid homogeneous right circular cone is half the radius 
of its base. Shew that its momental ellipsoid at the vertex is a sphere- 

62. CaleukLtion of the angular momentUfm of a moving rigid body . 

We shall now shew how the angular momentum of a moving rigid body 
about any line, at any instant of its motion, can be determined. 

Let M be the mass of the body, (5, y, z) the coordinates of its centre of 
gravity G, and (5, v, w) the components of velocity of the point (?, at the 
instant t, resolved along any (fixed or moving) rectangular axes Oxyz whose 
origin 0 is fixed; and let (c^, co 3 ) be the components of the angular 
velocity of the body about G, resolved along axes Gx 1 y l z lf parallel to the axes 
Oxyz ami passing through G. Let m denote a typical particle of the body, 
and let (a?, y„ z) be its coordinates and (a, v, w) its components of velocity at 
the instant t ; and write 

x = x + x x , y=*y + y u z = z + z„ 

V—V+Vi, W = w+Wj, 

* The existence of principal axes was discovered by Euler, M6m. ie Berl 1730, 1758, and by 
J. A. Segner, Specimen Tk. Turbiumn, 1755. The momental ellipsoid was introduced by Cauchy 
in 1827, Ex ere. de math. i. p. 93. 
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so in virtue of the properties of the centre of gravity we have 
2 mx x = 0 , 'Zmy 1 — 0 , Hmz x = 0 ; 

moreover since (§ 17) we have 

Ui = Zito2—yi<03, V x = #iG> 3 ~ «’i — ^iO)j — 

it follows that 

2mM 2 = 0, '%mv l = 0, 2mw> 1 as 0. 

If As denotes the angular momentum of the body about the axis Oz, we 
have therefore 

As = %m (xv — yu ) 

= 2m {(x 4* xi) ( v 4- ^0 - (y 4- yO (it + «,)} 

= 2m (#0 — yu) 4- 2m — y x u x ) 

= if (xv — yu) + 2m (xi&s — XiZiCOj — yiZ X G). 2 4* ^ 2 © 3 ) 

= if (#y — yu) — (?6)i — Fm 2 4- Cg> 3 , 

where -4, B , O', jF, G, H are the moments and products of inertia of the body 
with respect to the axes Gx x y±z x . 

Similarly the angular momenta about the axes Ox and Oy respectively 
are 

Ai = M (yw — zv) + Aco x — Hco* — Gq> 3 , 

Ju = M (iu — #«;) — ffo)i + J?ft) 2 — fW 

The angular momentum about any other line through the origin can be 
found (§ 39) by resolving these angular momenta along the line in question. 

Corollary. If the body is constrained to turn round one of its points, 
which is fixed in space, it is unnecessary to introduce the centre of gravity. 
For let («»!, ft> 2 , fi>*) be the components of the angular velocity of the body 
about the fixed point with respect to any rectangular axes (fixed or moving) 
which have the fixed point as origin, and let A , J5, C, F, G, H denote the 
moments and products of inertia with respect to these axes. The com- 
ponents of velocity (it, v, w) with respect to these axes of a particle m whose 
coordinates are (#, y, z ) are (§ 17) 

u = z«i>* — ya)$ 7 v = xco z — zco l9 w = ya>i — 

and the angular momentum about the axis of z, which is 2m (xv — yu ), can 
therefore be written in the form 

2m (#*6)5 - xz<a x — yz^ + y 2 a> z ) 
or — — Fm 2 4* Ccon- 

Similarly the angular momenta of the body about the axes of x and y 
respectively are 

Ata x — lift), — Gm $ 

and — H(&i 4- Bm 2 *- Fm z . 
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63. Calculation of the kinetic energy o f a moving rigid body . 

The kinetic energy of a rigid body which is in motion can be calculated 
in the same way as the angular momenta. If the general theorem obtained 
in §59 is applied to the case in which the polynomial /(r, y, z, x, y, i, x, y, z) 
has the form (i a -i -y-*f we immediately obtain the result that the kinetic 
energy of a moving rigid body of mass M is equal to the kinetic energy of a 
particle of mass J / which moves with the centre of gravity of the body , together 
with the kinetic energy of the motion of the bodif relative to its centre of 
gravity. 

To determine the kinetic energy of the motion of the body relative to its 
centre of gravity G> take any rectangular axes (whose directions may be fixed 
or moving) having their origin at G ; let (co 1} co 2 , be the components of 
the angular velocity of the body about G , relative to these axes, and let 
(x, y y z) denote the coordinates of a typical particle m of the body referred 
to these axes. The components of velocity of the particle parallel to these 
axes, in the motion relative to G , are (§ 1 7) 

za) 2 — y<n :i , Xm.> — zcox, — xco 2 , 

and therefore the kinetic energy of the motion relative to the centre of 
gravity is 

-A Sm Hzco, — ya> a f 4- Crco 3 — zoaff -f ( y^ — X(o 2 ) 2 }, 

or \ 4- B &2 4- Gio v ; — 2Fco 2 cOj — 2Gco s co 1 — 2JSco 1 oo 2 ) i 

where A, B, C, F t G, H are the moments and products of inertia relative to 
the axes. 

This expression may (by use of §60) be interpreted as half the square 
of the resultant angular velocity of the body in the motion relative to the 
centre of gravity, multiplied by the moment of inertia of the body about 
the instantaneous axis of rotation in this motion. 

Corollary . If one of the points of the body is fixed in space, it is not 
necessary to introduce the centre of gravity. For let («*, g> 2 , © 3 ) denote the 
components of angular velocity of the body about the fixed point 0 resolved 
along any rectangular axes (fixed or moving) Oxyz which have the point 0 
as origin, and let (#, y, z) be the coordinates of a typical particle m of the 
body referred to these axes. The components of velocity of the particle 
are (§17) 

- z* h> y<*i - aw*, 

and so as before we see that the kinetic energy of the motion is 

4- JW + C& z s — 2j F&ho), — 2(7&> s ft) 1 — 2ffce 1 a> 3 ) y 

where A s B, C, F, 6 , JET denote the moments and products of inertia of the 
body with respect to the axes Oxyz. 
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From this it follows that if one of the coordinate axes — say the axis of or. 
— is the instantaneous axis of rotation of the body, the kinetic energy is 
and hence, since the directions of the axes can be arbitrarily chosen, 
the kinetic energy of any body moving about one of its points, which is fixed, 
is where I is the moment of inertia of the body about the instantaneous 
axis of rotation, and co is the angular velocity of the body about this axis. 

Example, A lamina can turn freely about a horizontal axis in its own plane, and the 
axis turns about a fixed vertical line, which it intersects. If <£> be the azimuth of the 
horizontal axis, and yjs the inclination of the plane of the lamina to the vertical, shew that 
the kinetic energy is . ... 

\A {fa 2 + j> 2 sin 2 fa) + J Bfa 4- cos fa 

where A , B, iTare the moments and product of inertia of the lamina about the horizontal 
axis and a perpendicular to it at the point of intersection with the vertical. (Coll. Exam.) 

64. Independence of the motion of the centre of gravity and the motion 
relative to it 

The result of the last article shews that the kinetic energy of a moving 
body can be regarded as consisting of two parts, of which one depends on tho 
motion of the centre of gravity and the other is the kinetic energy of the motion 
relative to the centre of gravity. We shall now shew that these two parts of 
the motion of the body can be treated quite independently of each other* 

Let a rigid body of mass M be in motion under the influence of any 
forces As coordinates defining its position we can take the three rectangular 
coordinates (x, y, z) of its centre of gravity (?, relative to axes fixed in space, 
and the three Eulerian angles (0, fa fa) which specify the position, relative 
to axes fixed in direction, of any three orthogonal lines, intersecting in G, 
which are fixed in the body and move with it. The kinetic energy is therefore 
T= \M (» + f + *) +f(0 . fa fa, 0, fa fa), 
where f{0, fa fa, &, fa fa) denotes the kinetic energy of the motion relative 
to G. 

Let X Bx *4- YBy -I- ZSz + 4- 

denote the work done on the body by the external forces in an arbitrary dis- 
placement {Bx, By, Bz, B0, 8 fa Sfa) of the body. The Lagrangian equations of 
motion are 


X, 

My=Y, 

Z, 

d ft 

t) _K = 

: 0 , 

Mi 

30/ 30 


*(. 

3A¥_ 

= <J>, 

dt \i 

tyl 




= ¥. 

dt \i 

hjr) dyfr 


Euler, Scientia navalis , i. (1749), § 128. 
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The first three of these equations shew that the motion of the centre of 
gravity of the body is the same as that of a particle of mass equal to the whole 
mass of the body , under the influence of forces equivalent to the total external 
forces acting on the body , applied to the particle parallel to their actual 
directions ; since the work done on such a particle in an arbitrary displace- 
ment would evidently be X hx 4 Yby 4* Z&z. 

The second three equations shew that the motion of the body about its 
centre of gravity is the same as if the centre of gravity were fixed and the body 
subjected to the action of the same forces ; for in the motion relative to the 
centre of gravity, the kinetic energy of the body is /(0, <f>, yjr, 0, <£, ^), and 
the work done by the forces in an arbitrary displacement is 

080 4* 4>S<£ 4- VSf. 

These results are evidently true also for impulsive motion. 

Corollary . If a plane rigid body (e.g. a disc of any shape) is in motion in 
its plane, and if {x, y) are the coordinates of its centre of gravity, M its mass, 
8 the angle made by a line fixed in the body with a line fixed in the plane, 
Jffc* the moment of inertia of the body about its centre of gravity, and if 
(X, F) are the total components parallel to the axes of the external forces 
acting on the body, and L the moment of the external forces about the centre 
of gravity, then the kinetic energy is 

and the work done by the external forces in a displacement (Sx, Sy, 80) is 

XS* + F8y + Z80, 

and therefore the equations of motion of the body are 
Mx=J t My = Y, = L. 

Example. Obtain one of the equations of motion of a rigid body in two dimensions in 
the form 

Mipf+m-i, 

where M is the mass of the body, / is the acceleration of its centre of gravity, p is the 
perpendicular from the origin upon this vector, Mk* is the moment of inertia about the 
centre of gravity, 6 is the angle made by a line fixed in the body with a line fixed in its 
plane, and L is the moment about the origin of the external forces. (Coll. Exam.) 
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Miscellaneous Examples. 

1. A homogeneous right circular cone is of mass M\ its semi-vertical angle is & and 
the length of a slant side is l. Shew that its moment of inertia about its axis is 

and that its moment of inertia about a line through its vertex perpendicular to its axis is 

§ MP ( 1 — j sin 2 £), 

and its moment of inertia about a generator is 

IMP sin 2 £ (cos 2 £-f|). 

2. Shew that the moment of inertia of the area enclosed by the two loops of the 
lemniscate 

r 2 —a~ cos 20 

about the axis of the curve is 

(&r-8 )a 2 . 

' - x mass of area. 

3. Any number of particles are in one plane; if the masses are ?n ti m 2 , ..., their 
distances apart d 12 , the relative descriptions of area A 12 , ..., and the relative velocities 
r 12 , ..., prove that 

('2m 1 rA^di2 2 )!^m, (2?» l m 2 A 12 )/2/ii, (Sntim2vJ)/SSm 

are respectively the moment of inertia about the centre of inertia, the angular momentum 
about the centre of inertia, and the kinetic energy relative to the centre of inertia. 

(Coll. Exam.) 

4. Prove that the moment of inertia of a hollow cubical box about an axis through 
the centre of gravity of the box and perpendicular to one of the faces is 

where M is the mass of the box and 2 a the length of an edge. The sides of the box are 
supposed to be thin. (Coll. Exam.) 

5. Shew that the moment of inertia of an anchor-ring about its axis is 

2irp 2 a?c (c 2 + fa 2 ), 

where a is the radius of the generating circle, c is the distance of its centre from the axis 
of the anchor-ring, and p is the density. 

6. Shew how to find at what point, if any, a given straight line is a principal axis of a 
body, and if there is such a point find the other two principal axes through it. 

A uniform square lamina is bounded by the axes of x and y and the lines x=2c, 
and a comer is cut off it by the line xja+yjb—2. Shew that the two principal axes at 
the eentre of the square which are in its own plane are inclined to the axis of x at angles 
given by 

(<Ml 

7. Shew that the envelope of lines in the plane of an area about which that area has a 

constant moment of inertia is a set of confocal ellipses and hyperbolas. Hence find the 
direction of the principal axes at any point. (Coll. Exam.) 

9 


W. D. 
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8. Find the principal moments of inertia at the vertex of a parabolic lamina, Iatus 
rectum 4a, bounded by a line perpendicular to the axis at a distance h from the vertex. 

Prove that, if 15i>28a, two principal axes at the point on the parabola whose abscissa 
is -~a4-(a 2 -4ai ; 5-h3i 2 7}^ are the tangent and normal. (Coll. Exam.) 

9. Find how the principal axes of inertia are arranged in a plane body. Write down 
the conditions that particles at (x i} y,*), where 2 = 1 , 2, ..., may be equimomental to a 
given plate. Shew that the six quantities 7Wj, m 2 , x l9 x 2 , y u Vi can be eliminated from 
these conditions. 

If three equal particles are equimomental to a given plate, the area of the triangle 
formed by them is 3*73/2 times the product of the principal radii of gyration at the 
centre of gravity. (Coll. Exam.) 

10. A uniform lamina bounded by the ellipse b 2 x 2 +a 2 y 2 ~a 2 b 2 has an elliptic hole 
(semi-axes c, d) in it whose major axis lies in the line x~y, the centre being at a 
distance r from the origin; prove that if one of the principal axes at the point { x, y) 
makes an angle 8 with the axis of #, then 

tan *6- &abxy-cd[i{x j2-r){y jH-r) -(<?-&)} 

ab [4 -y*) +a* -6*] - cd [2 (x -rf - 2 (jr - r) ! ] ' 

(Coll. Exam.) 

11. If a system of bodies or particles is moved or deformed in any way, shew that 

the sum of the products of the mass of each particle into the square of its displacement 
is equal to the product of the mass of the system into the square of the projection in any 
given direction of the displacement of the centre of gravity, together with the sum of the 
products of the masses of the particles into the squares of the distances, through which 
they must be moved in order to bring them to their final positions after communicating 
to them a displacement equal to the projection in the given direction of the displacement 
of the centre of gravity. (Fouret.) 

12. The principal moments of inertia of a body at its centre of gravity are (d, B, C); 
if a small mass, whose moments of inertia referred to these axes are (A\ B, Q'\ be added 
to the body, shew that the moments of inertia of the compound body about its new 
principal axes at its new centre of gravity are 

A+A\ B+B% C+C\ 

accurately to the first order of small quantities. (Hoppe.) 

13. Shew that the principal axes of a given material system at any point are the 
normals to the three quadrics which pass through the point and belong to a certain 
coufocal system. 

If (£, m, £, p, v) be the six coordinates of a principal axis and the associated 
Cartesian system be the principal axes at the centre of gravity, then shew that 

A Ik 4- Bmp + Cn v — 0, 

and therefore all principal axes of a given system belong to a quadratic complex. 

(Coll. Exam.) 

14. A smoothly jointed framework is in the form of a parallelogram formed by 

attacking the ends of a pair of rods of mass nt and length 2a to those of a pair of rods of 
mass m and length 2b. Masses if are attached to each of the four corners. Express the 
angular momentum of the system about the origin of coordinates, in terms of the 
coordinates (#, y) of the centre of gravity and the angles 8 and $ between the two pairs of 
sides and the axis of'#. (GolL Exam.) 



CHAPTER VI 

THE SOLUBLE PROBLEMS OP RIGID DYNAMICS 

65. The motion of systems with one degree of freedom : motion round 
a fixed axis, etc. 

W§ now proceed to apply the principles which have been developed in 
the foregoing chapters in order to determine the motion of holonomic systems 
of rigid bodies in those cases which admit of solution by quadratures. 

It is natural to consider first those systems which have only one degree of 
freedom. We have seen (§ 42) that such a system is immediately soluble by 
quadratures when it possesses an integral of energy: and this principle is 
sufficient for the integration in most cases. Sometimes, however (e.g. when 
we are dealing with systems in which one of the surfaces or curves of con- 
straint is forced to move in a given manner), the problem as originally formu- 
lated does not possess an integral of energy, but can be reduced (e.g. by the 
theorem of § 29) to another problem for which the integral of energy holds ; 
when this reduction has been performed, the problem can be integrated as 
before. 

The following examples will illustrate the application of these principles. 

(i) Motion of a rigid body round a fixed axis. 

Consider the motion of a single rigid body which is free to turn about an axis, fixed in 
the body and in spade. Let I be the moment of inertia of the body about the axis, so that 
its kinetic energy is where 6 is the angle made by a moveable plane, passing through 
the axis and fixed in the body, with a plane passing through the axis and fixed in space. 
Let 0 be the moment round the axis of all the external forces acting on the body, so that 
G&B is the work done by these forces in the infinitesimal displacement which changes 6 to 
B-i-dB. The Lagrangian equation of motion 

d /m _ zt 

dtUe) ze- & 

then gives IB=B, 

which is a differential equation of the second order for the determination of B. 


9—2 
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If the forces are conservative, and V {€) denotes the potential energy, this equation 
becomes 




dv 

~d$ ’ 


which on integration gives the equation of energy 

F(d)-c, 

Integrating again, we have 


where c is a constant. 


t=lk j {2 (c— T)} constant, 

and this relation between 6 and t determines the motion, the two constants of integration 
being determined by the initial conditions. 

The most important case is that in which gravity is the only external force, and the 
axis is horizontal. In this case let G be the centre of gravity of the body, C the foot of 
the perpendicular drawn from G to the axis, and let CG=h. The potential energy is 
— Mgk cos d, where M is the mass of the body and 6 is the angle made by CG with the 
downward vertical : and the equation of motion is 

6+^ An 6=0. 

This is the same as the equation of motion of a simple pendulum of length IjMh, and 
the motion can therefore be expressed in terms of elliptic functions as in § 44, the solution 
being of the form 


sin ~-“jfrsn j 

! ffi 

i 1 

in the oscillatory case, and of the form 



. $ fl 

“r n 

m 

i } 

*] 


in the circulating case. The quantity IjMk is called the length of the equivalent simple 
pendulum. 

If O be a point on the line CG such that OC=ljMh, the points 0 and C are called 
respectively the centre of oscillation and the centre of suspension. A curious result in this 
connexion is that the centre of oscillation and the centre of suspension are convertible , 
i.e. if 0 is the centre of oscillation when C is the centre of suspension, then C will be 
the centre of oscillation when 0 is the centre of suspension. To prove this result, we 
have by § 59 

Moment of inertia of the body about 0= Moment of inertia about G+M. GO 2 


and therefore we have 


~I-M.CQ*+M.G0\ 


Moment of inertia of body ab out 0 I-M&+M (IjMk-kf 

Distance of centre of gravity from 0 IjMh—k 

=2fh+3f(IIMh-h) 

=I\h. 

If therefore the body were suspended from 0, the equation of motion would still be 

0+^p aind— 0, 

which establishes the result. It is evident that the period of oscillation would be the 
same about either of the points G and 0 . 
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(ii) Motion of a rod on which an iiuect it crawling. 

We shall next study the motion of a straight uniform rod, of mass m and length 2a, 
whose extremities can -slide on the circumference of a smooth fixed horizontal circle of 
radius c ; an insect of mass equal to thdt of the rod is supposed to crawl along the rod at 
a constant rate v relative to the rod. 

Let B be the angle made by the rod at time t with some fixed direction, and let or !*e 
the distance traversed by the insect from the middle point of the rod. The kinetic 

energy of the rod is hn and the kinetic energy of the insect is due to 

a component of velocity {ir- (c* — a 2 )^0} along the rod and a component of velocity’ .r& 
perpendicular to the rod, so the total kinetic energy of the system is 

T*=\m {<?- 5* + Jm{x-(e»-a*)i rf}*+ 

there is no potential energy. 

Since x=vt, (t being measured from the epoch when x is zero), we have 
7- 1 TO (c 2 - 2o*/3) 6 * + {» - (e* - a*)4 6 }* + 

The coordinate ft which is now the only coordinate, is ignorable, and we have therefore 

dT 

“—constant, 

or m ^e* - m (<? - {*— (c* - a*)$ B] 4* tnv 2 **# « constant. 

or 0 (2c* - 4- v*/*) * constant 

Integrating this equation, we have 

B-B 0 —k&rctaxi {vt (2c* — $a*)“ *}, 

where B 0 and h are constants. This formula determines the position of the rod at any' time. 

(iii) Motion of a cone on a perfectly rough inclined plane . 

Consider now the motion of a homogeneous solid right circular cone, of mass if and 
semi-vertical angle ft which moves on a perfectly rough plane (i.e. a plane on which only 
rolling without slid ing can take place) inclined at an angle a to the horizon. Let l be the 
length of a slant side of the cone, and let 6 be the angle between the generator which is 
in contact with the plane at time t and the line of greatest slope downwards in the plane. 
Then if % be the angle made by the axis of the cone with the upward vertical, x is one 
side of a spherical triangle whose vertices represent respectively the normal to the plane, 
the upward vertical, and the axis of the cone ; the other two sides are a and (|tr— ft, the 
angle included by these sides being (w-B). We have therefore 

cos x—eosasin#— sin aoos^cosd ; 

but the vertical height of the centre of gravity of the cone above its vertex is cos £ cos *, 
and the potential energy of the cone is Mg x this height ; if therefore we denote by V the 
potential energy of the cone, we have (disregarding a constant term) 

F*s - J Jfptsin a cos* £ cos tf. 
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We have next to calculate the kinetic energy of the cone ; for this the moments of 
inertia of the cone about its axis and about a line through the vertex perpendicular to the 
axis are required : these are easily found, {by direct integration, regarding the cone as 
composed of discs perpendicular to its axis) to be $yjf/*ain*# and gift* (cos 1 # + J sin 2 #) 
respectively, mid so the moment of inertia about a generator is, by the theorem of § 60 
(since the direction-cosines of the generator can be taken to be sin ft 0, cos# with respect 
to rectangular axes at the vertex, of which the axis of z is the axis of the cone), 


jiff* (cos*#** sin*#) sin* #4-^ if/* sin* # cos*#, 
or j JfPsin* # (coe* #4- J). 

Now all points of that generator which is in contact with the plane are instantaneously 
at rest, since the motion is one of pure rolling, and therefore this generator is the 
instantaneous axis of rotation of the cone. If m denotes the angular velocity of the 
cone about this generator, the kinetic energy of the cone is therefore (§ 63, Corollary) 


But (§ 15) we have 


j$ if/* sin* # (cos* # 4- J) «*. 
»=0 cot ft 


and substituting this value for », we have finally for the kinetic energy T of the cone 
the value 

T= £ JHPcos*# (cos *#+ \) 0* 

The Lagrangian equation of motion 

d fdT\ 3 T_ dr 

becomes therefore in this case 


jiff* coe 1 # (coe* #*f J) 0 + j Mgl sm a cos 2 # sin 0=0, 


**r 


0 + 


g sin a 
*(oos*#+j) 


sin 0=0. 


This is the same as the equation of motion of a simple pendulum of length 

/ooeeca(cos*#+J); 

the integration can therefore be effected in terms of elliptic functions, as in § 44. 


(iv) Motion of a rod on a rotating frame. 

Consider next the motion of a heavy uniform rod, whose ends are constrained to move 
in horizontal and vertical grooves respectively, when the framework containing the grooves 
is made to rotate with constant angular velocity o about the line of the vertical groove. 

Let 2a be the length of the rod, M its mass, and 0 its inclination to the vertical. 
By § 29, the effect of the rotation may be allowed for by adding to tire potential energy 
a term 

- j x* sin* 8dx, 

where p is the density of the rod and j? denotes distance measured from the end of the rod 
which is in the vertical groove ; integrating, this term can be written 

-§ ifw*a*sin*0. 

The term in the potential energy due to gravity is 

— Jfyaeostf, 

and the total potential energy F is therefore given by the equation 

F= - Mga cos 0-§ Jf»*a*sin*0. 
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The horizontal and vertical components of velocity of the centre of gravity of the rod 
are a cos 6 . 6 and a sin 6 . 0, so the part of the kinetic energy due to the motion of the 
centre of gravity is \Ma ?& ; and since the moment of inertia of the rod about its centre 
is ^Ma 2 , the part of the kinetic energy due to the rotation of the rod about its centre 
is £ M a 2 # 2 ; we have therefore for the total kinetic energy T the equation 

T=$Ma*&K 

The integral of energy is therefore 

| MaM 2 - Mga cos 0 — § MeM sin 2 0 — constant, 

or, writing cos 6—x^ 

**-0 -**) {«*- (■**-455)*} ' 

where € 2 denotes a constant : this constant must evidently be positive, since X s and (1 — Jf*) 
are positive. We shall suppose for definiteness that e is not very large and that 3 gjAaa? 
is less than unity, so that x oscillates between the values 3gr/4o«> 2 ±f/«. 

To integrate this equation, we write* 


x i-t- t t , 


£>2 _ * ty* 

12 ® 64 aW 


+ B 


where f is a new dependent variable. Substituting this value for x in the differential 
equation, we have 

where the values 


correspond respectively to the values 

__ , _ f 

r* ■" it <2? 7 a ■" ~ , 

* 4 a *> 2 «’ 




it is easily seen that ^+^+$3 is zero and that e 1 >«2>e 3 . 

We have therefore £*=p (f+y), where the function f> is formed with the roots e l , Cj, 
and where y denotes a constant. Since e 1 >e 2 >« 3 , and j? (*+y) lies between eg and e 3 for 
real values of t (since x lies between %g/4oa> 2 - c/o> and Zg/4aa? +*/<*), the imaginary part of 
the constant y must be the half-period <& 3 ; the real part of y can then be taken as zero, 
since it depends only on the choice of the origin of time. We have therefore 


and hence 




cos 0=1 + 






64a*®* + 12 


this equation determines 0 in terms of t. 


(v) Motion of a disc, one of whose points is forced to move in a given manner. 

Consider next the motion of a disc of mass M resting on a perfectly smooth horizontal 
plane, when one of the points A of the disc is constrained to describe a circle of radius c 
in the horizontal plane, with uniform angular velocity ®. 

* CL Whittaker and Watson, A Course of Modem Analysis, § 20*6. 



136 


The Soluble Problems of Rigid Dynamics [ch. vi 

Let O be the centre of gravity of the disc, and let A <J be of length a. The acceleration 
of the point A in of magnitude cm\ and is directed along the inward normal to the circle : 
if therefore we impress an acceleration directed along the outward normal to the 
circle, on all the particles of the body and supjjosc that A is at rest, we shall obtain the 
motion relative to A. The resultant force acting on the body in this motion relative to A 
is therefore Mem*, acting at O in a direction parallel to the outward normal to the circle. 

Let d and $ be the angles made with a fixed direction in the plane by the line AG and 
the outward normal to the circle respectively ; then the work done by this force in a small 
displacement fid is 

Mc«fa sin (<j> - B) b6 y 

and the kinetic energy of the Ixxiy is J JfW 2 , where Mk* is the moment of inertia of the 
body about the point A. The Lagrangian equation of motion is therefore 

M&B**Mac& t sin (<£~d). 

But since <£»«*, we have 0; so if be written for (d- <#>), we have 

7 , acv* . . 

This is the same as the equation of motion of a simple pendulum of length ifiglace ? ; 
the integration can therefore be performed by means of elliptic functions as in § 44. 

(vi) Motion of a disc rolling on a constrained disc and linked to it. 

Consider the motion of two equal circular discs, of radius a and mass Jf 9 with edges 
perfectly rough, which are kept in contact in a vertical plane by means of a link (in the 
form of a uniform bar of mass m) which joins their centres : the centre of one disc is fixed, 
and this disc A is constrained to rotate with uniform angular acceleration a; it is required 
to determine the motion of the other disc B and the link. 

Let <ji be the angle which the link makes with the downward vertical at time £, and 
let B be the angle turned through at time t by the disc A. The angular velocity of disc A 
is d, and the velocities of the points of the discs which are instantaneously in contact are 
therefore each a£. Since the velocity of the centre of the disc B is 2 afa it follows that the 
angular velocity of the disc B about its centre is 2$— 4. Since the moment of inertia of 
each disc about its centre is \Ma\ the kinetic energy of the system is 

T~l Jf.jfi+iM. j (ii-ft+lM. 

and where € is a constant 

The potential energy of the system is 

F«= - (2M +m) ag cos 
and the Lagrangian equation of motion is 

d fdT\ dT dV 

or Ma*0}— - again <{>. 

Since d»*a» this equation gives 

(6if+ fst) — Mt&a+tfLM+m) ag sin $»0. 

Integrating, we have 

(3Jf +§*) — (2Jf+iw) a§ cm 
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where c is a constant depending on the initial conditions : and as the variables t and <£> are 
separable, this equation can again be integrated by a quadrature: this final integral 
determines the motion. 


Example, If the system is initially at rest with the bar vertically downwards, shew 
that the bar will reach the horizontal position if 


a > 


7ra 



66. The motion of systems with two degrees of freedom. 

In the dynamics of rigid bodies, as in the dynamics of a particle, the 
possibility of solving by quadratures a problem with two degrees of*freedom 
generally depends on the presence of an ignorable coordinate. The integral 
corresponding to the ignorable coordinate can often be interpreted physically 
as an integral of momentum or angular momentum. The formation and 
solution of the differential equations is effected by application of the 
principles developed in the preceding chapters : this will be shewn by the 
following illustrative examples. 


(i) Rod passing through ring . 

Consider, as a first example, the motion of a uniform straight rod which passes through 
a small fixed ring on a horizontal plane, being able to slide through the ring or turn many 
way about it in the plane. 

Let the distance from the ring to the middle point of the rod at time t be r, and let the 
rod make an angle 6 with a fixed line in the plane ; let 21 be the length of the rod, and M 
its mass. 


The moment of inertia of the rod about its middle point is J J£P, and the kinetic energy 
is therefore 

T=±M(r*+t*P+ JW); 

there is no potential energy. 

The coordinate 6 is ignorable and the corresponding integral is 

a T 


de 


= constant, 


or 


The integral of energy is 


(r 2 -*-^) ^constant. 


r* -f + $ £*0* =5 constant. 

Dividing the second of these integrals by the square of the first, we have 


F+PF '•>+***''* 


where c is a constant, 


0+ constant — j {(r*+$P) (crB+hd 2 - 
Writing cr*=s, this becomes 

0+ constant « 
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If therefore denotes the Weierstrassian elliptic function with the roots 

«*“§(- 1 +!<?**), ( 2 - JcP ), 

which satisfy the relation if ^ is sufficiently great initially, we have 


# « p {0 - £ 0 ) - * j , where 0 O is a constant of integration ; 

since t is positive, we have j3(0-0 o )>Cj for real values of 0, and consequently the 
constant 0$ is real. 

The solution of the problem is therefore contained in the equation 

or** j? (0-0*5 -H-fcf*. 

I 

(ii) Ons cylinder rolling on another under gravity. 

Let it now be required to determine the motion of a perfectly rough heavy solid 
homogeneous cylinder of mass m and radius r, which rolls inside a hollow cylinder of mass 
M and radius iZ, which in turn is free to turn about its axis (supposed horizontal). 

Let <f> denote the angle which the plane through the axes of 'the cylinders at time t 
makes with the downward vertical, and let 0 be the angle through which the cylinder of 
mass M has turned since some fixed epoch. The angular velocities of the cylinders about 
their axes are easily seen to be 0 and {(R — r) <f>- R6}jr respectively ; and the moments of 
inertia of the cylinders about their axes are MR? and respectively; so the kinetic 
energy T of the system is given by the equation 

r=i JUW*+imr* (^ZL <j>~* ej+im (R-r)*&, 

while the potential energy is given by the equation 

Vmt —mg (R - r ) oos <j>. 

The coordinate B is dearly ignorable ; the integral corresponding to it is 

dT . . 

constant. 


or 


MB* -\mR\{R-r)^-RA}^k, where it is a constant. 


The integral of energy is 

T+ F=A, where h is a constant, 

or {(R-r)$- R#}*+^m(R-r)*(j)?-~mg (R-r) aos<f)~h. 

Eliminating 0 between tbe two integrals, we obtain the equation 


This is the same as the equation of energy of a simple pendulum of length 

3M+m f „ 

2M+m( R 

tbe solution can be effected by means of ellipse functions as in § 44 


(in) Rod moving in a free circular frame. 

We shall next consider the motion of a rod, whose ends can slide freely on a smooth 
vertical circular ring, the ring being free to turn about its vertical diameter, which is fixed. 
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Let m be the mass of the rod and 2 a its length ; let M be the mass of the ring and r 
its radius ; let 8 be the inclination of the rod to the horizontal, and $ the azimuth of the 
ring referred to some fixed vertical plane, at any time t 

The moment of inertia of the rod about an axis through the centre of the ring 
perpendicular to its plane is m(7*2-|a 2 ), and the moment of inertia of the rod about the 
vertical diameter of the ring is m {(r 2 — a 2 ) sin 2 ^ -f J c? 2 cos 2 6]. The kinetic energy of the 
system is therefore 

(r 3 sm 3 3-a 3 Hm 3 B+^a 3 cos 3 8). 

The potential energy is 

Y —— mg (r 2 — a 2 )^ cos 8. 

The coordinate <f> is evidently ignorable ; the corresponding integral is 


or 


— = constant, 

e# 

} (r 2 sin 2 6- a 2 sin 2 0+J« 2 cos 2 3) = Jc, 


where k is a constant, 
integral of energy 

we have 


Substituting the value of found from this equation in the 

t+ r=h. 


\m (r 2 — §a 2 ) 6 2 =h+mg (r 2 — a 2 )$ cos 6 - J = 


- m (r 2 sin 2 B - a 2 sin 2 d+^a 2 cos 2 3) " 

In this equation the variables 8 and t are separable; a further integration will 
therefore give 8 in terms of t, and so furnish the solution of the problem. 


(iv) Hoop and ring. 

We shall next discuss the motion of a system consisting of a uniform smooth circular 
hoop of radius a , which lies in a smooth horizontal plane, and is so constrained that it can 
only move by rolling on a fixed straight line in that plane, while a small ring whose mass 
is 1 /X that of the hoop slides on it. The, hoop is initially at rest, and the ring is projected 
from the point furthest from the fixed line with velocity v. 

Let (f) denote the angle turned through by the hoop after a time t from the commence- 
ment of the motion, and suppose that the diameter of the hoop which passes through the 
ring has then turned through an angle Taking the ring to be of unit mass, so that the 
mass of the hoop is X, the moment of inertia of the hoop about its centre is Xez 2 , and this 
centre moves with velocity while the velocity of the ring is compounded of components 
atj> and whose directions are inclined to each other at an angle tjr. The kinetie energy 
of the system is therefore 

T= JX« 2 £®H (a^-f cos f) 

« i (2X 4-1) cos 


and the potential energy is zero. 

The coordinate <j> is evidently ignorable, and the corresponding integral is 

dT 

r-r= constant, 
d<f> 

(2\+l)a 3 <j>+a 2 \jr cos ^=the initial value of this expression 


or 
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Integrating this equation, we have 

(2X + i; <£*f sin ifr - ~ ^=the initial value of this expression 

- 0 , 

or * = _L_^_ 8 in*). 

This equation determines <f> in terms of 
The equation of energy is 

7’= its initial value = £r 2 , 

and substituting for <£> its value > a - cos \fr . (2X + 1) in this equation, we have 

a 2 2X -fsin 2 \fr) ft 2 ** 2\v 2 , 

so y= I * (2X+sin 2 i^)i dijr. 

v\ ! 2\ Jo 

Writing sin^=.r, this becomes 

I (2\+x s )i (1 
v v 2X J o 

In older to evaluate this integral, we introduce an auxiliary variable % defined by the 
equation 

u=J (2X+j^)~4(1 -jty-hdx. 

Write or 2 = 2A/£, where $ is a new variable ; the last integral becomes 

which is equivalent to 

where the function P(u) is formed with the roots 

*i«J(l + 4X), <V=J(1-2A), e,= -§(l+X); 

these roots are real and satisfy the inequality e } >e s >e s , so §> (u) is real and greater than 
*i for real values of «. 

Now we have 

or 

Integrating, we have 

where £ (u) denotes the Weierstrassian Zeta-function. 

Thus finally the coordinate iff and the time t are expressed in terms of an auxiliary 
variable u by the equations 


v v2X ' v 

^ 4 - {»+»_}*. 

« l 
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67. Initial motions . 

We have already explained in § 32 the general principles used in finding 
the initial character of the motion of a system which starts from rest at 
a given time. The following examples will serve to illustrate the procedure 
for systems of rigid bodies. 

(i) A particle hangs by a string of length b from a point in the circumference of a disc 
of twice its mass and of radius a. The disc can turn about its axis, which is horizontal \ and 
the diameter through the point of attachment cf the string is initially horizontal. To find the 
initial path of the particle. 

Let d denote the angle through which the disc has turned, and <f> the inclination of the 
string to the vertical, at time t from the beginning of the motion : let ni be the mass of the 
particle. The horizontal and (downward) vertical coordinates of the {^article with respect 
to the centre of the disc are 

«zcosd+6sin$ and a sin d +6 cos 0, 
so the square of the particle’s velocity is 

aW* + — 2 ab sin (0 + <j>) 
and the kinetic energy of the system is 

ma*d*+ 1 mbfy* - mab sin (d -f* <j>) d$, 

while the potential energy is 

V— - mg (a sin d+& cos <£). 

The Lagrangian equations of motion are 

'd /dT\ 

dt \dS) do 0d * 

* 

dt \dj>/ d<f > 1 

{ 2a 2 d— ah cos (d + $) - ga cos d— ab sin (d+ <f>) $=0, 

^ -a&cos (d+<£) d* +gb sin ab sin (d+£) d — 0. 

Initially the quantities d, <£, i r 4 > are zero : these equations therefore give initially 
$—g{2a and ^=0, so the expansion of d begins with a term gt-jAa and that of <f> with a 
term higher than the square of t. Assuming 

4 a 

substituting in the above differential equations, and equating powers of t, we can evaluate 
the coefficients A, B, C, we thus find 

d*~-~ 4*0 . ^-f***) 

4 a 

^ 9 1 , 4 ff 3 * 8 , 

*32ah l920a4> + "" 

Now if x and y are the coordinates of the particle referred to horizontal and (downward) 
vertical axes through its initial position, we have 

x=a(l-<x»d)-&sm£=io^-6<£“~^ 4 , approximately, 
and y— osin d+b(coa<f>- 1)— , approximately. 
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Eliminating t between these equations, we hare 

^=3 Oabx t 

and this is the required approximate equation of the path of the particle in the 
neighbourhood of ita initial position. 

(ii) A ring of mast m cun slide freely on a uniform rod of mass M and length 2 a, whick 
can turn about one end. Initially the rod is horizontal , with the ring at a distance r 0 from 
the fixed end . To find the initial curvature of the path of the ring in space. 

Let (r, 8, denote the polar coordinates of the ring at time t, referred to the fixed end of 
the rod and a horizontal initial line, 0 being measured downwards frpm the initial line.. 
For the kinetic and potential energies we have 

F« - mrg sin 8 - Mag sin 6. 

The L&grangian equations of motion are 

id (BT\ cT Bf 
| eft \ cr / dr~~~cr 
\d (cT\ oT_ dY 
{dt\c6j~M~ 

{ r-rft-gainO—Qy 

.. 

£Ma t 0 + mr a 6+ 2mrr0 — Mga cos^-wa^rcos 0. 

Since r, 8, and 6 are initially zero, we can assume expansions of the form 
(r =ro+a2/ s +«3^‘h#4* 4 + ... , 

6 2 ^ 2 *f^s^ 3 +*.. » 


substituting these expansions in the differential equations, and equating coefficients of 
powers of t, we find 

« 2 =0, oj=0, a^fsbzig+lbzro), 

h __ Zg(Ma+mr 0 ) 

2 (4 Jfa 2 + 3mro*) * 

The coordinates of the particle, referred to horizontal and vertical axes at its initial 
position, are 

x=rooB #~r 9 and y—r sin 6, 
or approximately 4F=(a*--|r d h 8 *) y=r<)6 2 ^. 

The curvature of the path is given by the equation 



204 1 

hW V 


and on substituting the above values of 6* and a*, we have 


1 _ Ma (4a - 3r g ) 
p ~~ 9rf (Ma+mr £ ' 


This is the required initial curvature of the path of the ring. 


Example, Two uniform rods AB, BC, of masses and «**, and lengths a and b 
respectively, are freely hinged at B, and can turn round the point A, which is fixed. 
Initially, AB is horiaontal and 2ft? vertical Shew that, if O be released, the equation of 
the initial path of the point of tarisection of B€ nearer to € can be put in the form 

(Gamb. Math. Tripos, Part 1, 1896L) 
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68. The motion of systems with three degrees of freedom. 

The possibility of solving by quadratures the motion of a system of rigid 
bodies which has three degrees of freedom depends generally (as in the case 
of systems with two degrees of freedom) either on the occurrence of ignorable 
coordinates, giving rise to integrals of momentum and angular momentum, or 
on a disjunction of the kinetic potential into parts which depend on the 
coordinates separately. The following examples illustrate the procedure. 


(i) Motion of a rod in a given field of force. 

Consider the motion of a uniform rod, of mass m and length 2a, which is free to move 
on a smooth table, when each element of the rod is attracted to a fixed line of the table 
with a force proportional to its mass and its distance from the line. 


Let (, a 7, y) be the coordinates of the middle point of the rod, and 0 its inclination to the 
fixed line; The kinetic energy is 


and the potential energy is 

r= 3^ f a a (y+ rsia W dr ’ 


where p is a constant. 


or V=zftm (£y* +$a* sin* $). 

The Lagrangian equations of motion are therefore 


j 

< 

((2#) sin 2d=0.‘ 

The first two equations give 

ix—ct+d, 

|y=/sinO»£<-M), 

where c, d y f c are constants of integration ; the centre of the rod therefore describes 
a sine curve in the plane. The equation for 6 is of the pendulum type, and can be 
integrated as in § 44. 


(ii) Motion of a rod and cylinder on a plane. 

We shall next discuss the motion of a system consisting of a smooth solid homogeneous 
circular cylinder, of mass M and radius c, which is moveable on a smooth horizontal plane, 
and a heavy straight rail of mass m and length 2a, placed with its length in contact with 
the cylinder, in a vertical plane perpendicular to the axis of the cylinder and passing 
through the centre of gravity of the cylinder, and with one extremity on the plane. 

Let S he the inclination of the rail to the vertical, and x the distance traversed on the 
by the line of contact of the cylinder and plane, at any time t. The coordinates of 
the centre of the rod referred to horizontal and vertical axes, the origin being'the initial 
point of contact of the cylinder and plane, are easily seen to be 

x— ecofc^j - 0+aand and aco&$. 

Let <f> be the angle through which the cylinder has turned at time t. The kinetic 
energy of the system is 

Jccosec*^* — 
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The potential energy is given by the equation 

Y^mga cm 8. 

The coordinates x and <p are evidently ignorable : the corresponding integrals are 

cT 

constant 


(which may be interpreted as the integral of momentum of the system parallel to the axis 
of .r) and 

dT * * 

— r « constant 

(which may be interpreted as the integral of angular momentum of the cylinder about its 
axis). These integrals can be written 


j m |x— lecosec* . ^ + a cos d . /j- 4* constant, 

( £ = constant. 

Substituting for x and the values obtained from these equations in the integral of 
eneigy 


T+ V~ constant. 


wc have the equation 


d*|jl a* -fa- sin 1 0+ ■ a cos 8 - $ c cosec* 0 - 2ga cos 8, 


where d is a constant. This equation is again integrate, since the variables t and 8 are 
se|iamble ; in its integrated form it gives the expression of 6 in terms of t : the two 
integrals found above then give x and <p in terms of t. 


69 . Motion of a body about a fixed point under no forces. 

One of the most important problems in the dynamics of systems with 
three degrees of freedom is that of determining the motion of a rigid body, 
one of whose points 0 is fixed, when no external forces are supposed to act*. 
This problem is realised (§ 64) in the motion of a rigid body relative to its 
centre of gravity, under the action of any forces whose resultant passes 
through the centre of gravity. 

In this system the angular momentum of the body about every line which 
passes through the fixed point and is fixed in space is constant (§ 40), and 
consequently the line through the fixed point for which this angular momen- 
tum has its greatest value is fixed in space. Let this line, which is called the 
invariable line , be taken as axis OZ, and let OX and OY be two other axes 
through the fixed point which are perpendicular to OZ and to each other. 
The angular momenta about the axes OX and OF are zero, for if this were 
not the case the resultant of the angular momenta about OX, OY, OZ would 
give a line about which the angular momentum would be greater than the 

* Euler, Jlemoire* de Berlin, Axm&e 1758. Elliptic functions were applied to the problem 
first by Boeb, Specimen inaugurate... (Utrecht, 1834): and the solution was completed by Jacobi, 
Journal filr Math xxxix. (1849), p. 293. 
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angular momentum about OZ, which is contrary to hypothesis. It follows 
(§ 39) that the angular momentum about any line through 0 making an 
angle 0 with OZ is dc os 0, where d denotes the angular momentum about OZ. 

The position of the body at any time t is sufficiently specified by the 
knowledge of the positions at that time of its three principal axes of inertia 
at the fixed point : let these lines be taken as moving axes Oxyz ; let (6, <£>, \jr) 
denote the three Eulerian angles which specify the position of the axes Qxyz 
with reference to the axes OXYZ , let {A, B , C) be the principal moments of 
inertia of the body at 0, supposed arranged in descending order of magnitude, 
and let (a > 2 , g> 2 , g> 3 ) be the three components of angular velocity of the system 
about the axes Ox, Oy , Oz respectively, so that (§§ 10, 62) 


or (§16) 


These are really three integrals of the differential equations of motion of 
the system (only one arbitrary constant however occurs, namely d, our special 
set of axes being such as to make the other two constants of integration 
zero); we can therefore take these instead of the usual Lagrangian differ- 
ential equations of motion in order to determine 0 , <f>, 

Solving for 0, cj>, yjr, we have 


j" = — d sin 0 cos 
Bgjo = dsin 0 sin 
Ca> s = d cos 0, 


d . 


/ 0 sin ^ sin 0cos yfr — — ^ sin 0 cos ^ 


d . 


0cos^-f <j > sin 0sini|r= -g sin 0sin^r } 

d 

'fi+<j>COS0= ^ cos 0. 


0 = sin 0 cos ^ sin fa 

d d 

<f> = 2 -g sin*njr, 


'ijr= ~ cos s ^r - sin 2 ^ cos 0. 


The integral of energy (which is a consequence of these three equations) 
may be written down at once by use of § 63 ; it is 

A&1+B& 2 s + £W = c, 

where c is a constant : replacing ©i, o> 3 by their values in terms of 0 and yfr, 

this equation can be written in either of the forms 
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A -B . , a , , Bc-d* B-G ta 

sr sm sr + bc 003 e ' 


A-B 


sin* 0 sin* a fr = 


Brf* T BC 
Ac — d 2 A-C 


cos 2 0 L 


AB r .Jd 2 w 

Since A >B> C, the quantity (cA -cP) or B (A — i?) g> 2 * •+• 0 (4 — C) <*> z * is 
positive, and (cC* — d*) is negative : the quantity (Pc — d 1 ) may be either 
positive or negative : for definiteness we shall suppose it to be positive. 

The first of the three differential equations may, by use of the last 
equations, be written 

d, a% f Bc-d- B-C ,J *<Ac.-d* A-C S J* 

dt {cose ) = - d -\-~m + ~BC cos 6 \ \~A#---AC- COs6 \ ■ 
This equation shews that cos 0 is a Jacobian elliptic function* of a linear 
function of t ; and the two preceding equations shew that sin 6 cos njr and 
sin 0 sin rfr are the other two Jacobian functions. 

We therefore write 

sin#cos^ = Pcntt, sin 0 sin Qsnw, cos 0 — Rdnu, 

where P, Q, R are constants and a is a linear function of t y say e; the 
quantities P, Q, R, X, and the modulus k of the elliptic functions, are then to 
be chosen so as to make the above equations coincide with the equations 

&* cn* u = — k'* -f dn* u, 

. jfc*sn*t4=* 1 — dn*u. 


- T -dn« = -^snMCii ti. 
du 


The comparison gives 

P* — A (d* — cC) Q _ 

“ d*(A-0) 9 

(A-B)(*-cO) 


n*-B(d*~cC) z >*_C(cA-d?) 

d?(B-C) 9 * ~ #{A-C) ’ 

-cC) (5-0)(ad-d*) 


“ (B-C)(Ac-d*) f ABC 

Hie equation for £* shews that k is real, and the equation 

(B-C)(Ac-<P) 

shews that (1 — &*) is positive, ie. that k< 1. The quantities P, Q, R, X are 
also evidently real 

Now a real quantity a may be defined by the mutually consistent 
equations 


ia = 1 1 


\A{#-cG)) ’ 






* The Iheocv of elliptic fonctioas required m i his and the succeeding problems will be found 
in Whittaker and Watson's Modem Analysis, Chs, xx. — ixn. 
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of / * /- — i • ^ t) ) / o 2 A ) 

Since (k } - dn m = r , 

&«(w2A) 

where the theta-functions are defined by the expansions 

^oo (v) = 1 4 2q cos 27 tv 4 2<y 4 cos \ttv 4 2 rf cos 6*7 tv 4 . . 
^oi (V) = 1 — 29 cos 2uv 4 2 q* cos 47n/ — 2#/ a cos 67 tv 4- - 

^10 {v) — 2q* COS *7 TV 4 29* COS 87 TV 4 2 COS DTTP 4 . . 

(?) — 29* sin up - 29* sin Sup 4 29^' sin oup 4 . . 


and q = e vK l K ^ we have 

1 4 29 cosh 27 4 29 4 cosh 4ry + - ■■ _ — 

1 -29 cosh 27 4 29 4 cosh47- C f )j ’ 

where 7 stands for irai2K : from this equation 7 (and consequently a) may 
readily be determined by successive approximation. 

The Eulerian angles 9 and yfr at time t are now given by the equations 


sin 9 cos yjr = 


cn(\£4 e) 

on 4/v 


\ 


sin 6 sin ^ = 


dniasn(Ai4e) 
cn ia 


or (omitting the e) 


cos 9 = 


sn ia dn (Xt 4 e) 
2 cn ia 


sin $ cos yjr = 


% 1 (ia/2K)^ l0 (\t/2K) 

%»(ia/2K)% t (\tl2K) 9 


sin 9 sin yfr = 


^ m (ia/tK)^ n (kt/2K) 

% 0 (ia/2K) ^ 01 (M/2K) ’ 


a __ (X.t/2 AC) 

i% Q (ia/2K)$ 01 (Xtl2Ky 


The modulus A? of the elliptic functions is known; we can therefore 
determine the parameter 9 of the theta-functions by the equation 

_ A? 2U° 

3 ““16 + S2 + 1W4 + "*’ 


or by the more rapidly convergent series 

9=4 tan 3 ^ 4 tV tan 10 # 4 ^ tan w # + .... 
where cos ft — (k')~. K may then be calculated frpm the series 
(2K/irfi - = 1 + 2q + 2q* + 2g» + . . 

and thus the period 4 Kj\ of the inclinations of the axes Oxyz to the line 
OZ is determined. 
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If n« »w we write <tt *7 ‘ 2 K » = 7 and i-rX m 2 K 1 = /t, we have 


rill $ cos 2= 


rin #rimjr = 


cos 0 » 


H- -v cosh 27 4 - 2 '/‘c*>h 47 — ... 1 (cos /if 4- cos 3 /if 4 . . .) 

I c- 7 — 7 -cosh 87 -f- ... M 1 — 2 q COS 2 fit 4* 2 # 4 COS 4/if + ...)* 

I I *- m 2*j co&h 27 - 2<y 4 e« >-h 47 -e ... 1 < sin /if — 7 - sin 3/if 4 ...) 

I msh 7 + 7 * eush 3y •*•... M 1 — m 2q cos 2/if 4- 2j 4 cos 4/if 4 - ...)* 

« rinh 7 — */■ sinh 37 4 ... ) < 1 4 2*/ cos 2/tf 4* 2g 4 cos 4/if 4 - 7 ...) 

< cosh 7 — 7 s cosh 87 4 - . . . ) ( 1 — 2 7 cos 2 /if 4 - 2 g 4 cos 4 /tf 4- ...)’ 


The quantities 7. /z. 7 may be regarded as the constants which specify the 
motion. 


Ex<nn t l‘. Suppose that the tody i> a hoiuugeneous ellipsoid of unit density, whose 
three semi-axes are 

<» = 1, e=3. 

The three principal momenta <*f inertia are 

A = ^ 7T u be h- 4 < 4 ^ — 20 ’Srr, B = 107 T, C— 8 tt. 

Suppose that the initial velocities of rotation round the principal axes are 

COJ «= A , fi> 3 =l. 

The constant of energy is 

e — .1 cuj’ 4" Bo>A 4 Co>3“ — 13'3 tt, 

and the constant of angular momentum is given by the equation 

d ' 1 = 4 -»!“ 4 * + 6*-<o 3 ” = 1 SS-CUtt 3 , 

so d^U'45'2ir, 121490** Zfc ~ tf 3 == 57*76*r 8 , 2 ~ <?0= 48*64 tt 2 . 

The modulus of the elliptic functions is given by the equation 


whence we have 




0-760, 
1 I-*' 4 

£**5- i 42 


1+^ 


(? !-**!« , 
l 2 1 +i'iJ 


■0-0 171, 


2X\l 


We have also 


■ 1 + 2j+3j 4 +25»+ ... = 10342, 
JT= 1-68013, 

K’~ -^log,9=2-176. 

X s = 0-3654, 


SO 

and 


A « 0*6045 
irX 


'‘“aT 


0-5651. 


J A 

The period of the angles £ and ^ -r- or — , which has the value 11 -11 8. 

A ft 



69] 


The Soluble Problems of Rigid Dynamics 149 


In order to express 6 and i/f as trigonometric series in terms of t, we must determine y. 
For this we have 

B(A-C) 


A 

(BjA-C) ji 


= 1*2308, 


1*1094, 


80 L {B-C)\ 

and therefore if q A be neglected we have 

1+2^ cosh 2y 1 *1094 
r^cosh 2y * 0*9337 ’ 

giving cosh 2y=2*503, 

and hence 2y= 1*568 

and y= 0*784. 

The quantity a is then given by the equation 

a = —y =0-8385. 

7T 

A limiting case of the general problem is that in which A**B, so that h reduces to 
zero and the elliptic functions become circular functions. In this case the solution may 
be written 


sin B cos yjr~ 


cos XZ 
cosh a 


. _ . , sm A* . 

am 6 sm va ~ — r — > 
T cosh a f 


cos <9=tanha 


. (U-C HAe-d*f \t 

| aW~ j 

where ' smh «= { jpg^g) ) 




so the motion is a steady precession about the invariable line OZ, the body rotating also 
about its own axis of symmetry Oz. 

Another limiting case is that in which d 2 —cB, so that P = 1 and the elliptic functions 
degenerate into hyperbolic functions ; this is illustrated by the following examples. 

Example 1. A rigid body is moving about a fixed point under no forces : shew that ij 
{in the notation used above) d 2 **Bc, and ife> 2 is zero when t is zero , <a t and » 3 being initially 
positive, then the direction-cosines of the B-axis at time t, referred to the initial directions of 
the principal axes , are 

atanhx— ysinjiseehx* cospsech# y tanh x 4* a sin p sech 

where _ « 

dt dt "A <7)1 i _ (A (B-Q)l ( C(A-£) )i 

\ AC / ’ a ~\£(A-C)\ ’ y \B{A-0] 

(Camb. Math. Tripos, Part 1, 1899.) 

To obtain this result, we observe that when 2Je=eJ J , the differential equation for the 
coordinate 0 becomes 


|(secd)= < f(^) i 


the integral of which is 


cos#=y seeh x> 
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where y and ^ are the quantities- ;J**-tYed»-*n»e» i. The equation 


-o . , . ,, , A-: ~ il~ A - C „ - 

j. /k ~ Jf/ cwfl 
then give- sin <! >in ^ = ?anh 

and the equation <p ^ cos* ^ ■+* y t Mir 

gives -sin i|> - a , “ — y *in & 

These cqnatiMu^ shew that the directiou-c»»*ines of the /J-axis referred to the axes 
OXYZ, whif.ii i 10. are 

— cos *J> * 3 sin — in ffi eos — sin (p e».»s $ sin •p Hh cos <p cos yp 9 sin 6 sin i|r, 

call lc* written 

— sin p >ech eos p *ech tanli 

But if a»i„. . u>> , denote the initial directions of the principal axes, since 

A 2 «| 2 4* t *c»»j 2 ~d~= Be** B A u»i“ -f- 1 Vi“)^ 

so that Ati>i~a-l and C«w*yd % we see that the direction-cosines of &> 10 , o> ;{0 , referred to 

<aITZ are given l«y the scheme 

X Y Z 


- « 11 


and hence the direction-cosines of the Z?-axis, referred to ©30, are 

— y si n p seeh ^ 4* a tunh cos p sech a sin p sech xd'T tanh x~ 

Rumple 2. When d-~cB, shew that the axis Oy describes, on a sphere with the fixed 
jMiint as centre*, a rhumb line with respect to the meridians passing through the invariable 
line. (Coll. Exam.) 

Returning now to fche general case, we have to express the third Eulerian 
angle in terms of the time. We have 


* = z +d (irz) sinS *- 

. . cnXi 
C0 ^ r ~~ dn ia sn Xt 9 


I m m » MJU *U» *3** /*«*> 

whence sm s 4r - — j - — — 

T 1 — &*sn*tasn*X£ 

This function of t vanishes with t, and has poles when the denominator 
vanishes, i.e. when 

snAJ* ± = ± sn (ia ± %K ') ; 

so in one period-parallelogram (2£T, 2iJT) it has poles at the points 
Ai = ia4- %K* and Ai= — ia 4- %K\ 


dn s iasn* Xt 
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Near the former of these points, writing \t = ia + IK' + e. and retaining 

only the lowest powers of €, we have 

. „ , dri- ia /A" sn- ia 

sm 2 f = - . - — , 

1 — (sn- ui sn- ( at 4- e) ' 

dn- ia 

k- sn 2 ia -f e A* 3 . 2 sn ia cn ia dn ia — A ,J sn 2 ia 5 
so the residue at this pole of sin- considered as a function of X£, is 

dn ia 1 \(B- C){ Ac- d-)AB ) 2 

2A- 2 sn men ia’ or 2 id( A -~£)\ C j" ' 

Therefore the residue of d ^ — -(j sin-’ ii- at this point (considered as a 
function of \t) is 

1 \{B-C)(Ac-d 2 ))± X 
2 i\ ABC “ j ° r 2r 

and the residue when Xt/2K is regarded as the variable is consequently — /X/4A r . 
As we now know the zeros, poles and residues of this function, we can write 
down its expression as a sum of logarithmic derivates of theta-functions : in 
fact, since (v) has a simple zero at v = = iK';2K y we have 


. d i\ 
^~A~ 4AT 


X - 


and therefore 


= constant •. ■ 


in'\ * », 

/Xf 4- 

r l *^01 

l 2K l 


j\t + U( \ 

V 2K J 

f\t — ict\ 

V 2/T J 

1' *« , 

\ J ' r ' 

/X2 4* ia\ 

1 • e 

{ 2 A' / 





Now ^ 01 ( P ure] y Periodic with respect to the real 

period 2K/X of t. so the exponential on the right-hand side gives the mean 
motion of <f>, i.e. the precessional motion of the system round the invariable 
line. We have 

Sr fll (v) = 1 — 2<jr cos 2ttv 4- 2# 4 cos \nrv — 

(v) = 4f7rq sin 2*7rz> — 87 rq* sin 4>ttp 4- . . 

so the coefficient of t in cj>, i.e. the constant part of <f>, or the precession, 
which is 


may be written 


d X *t 0l '(iaf2K) 

A + 2iK * n (iaf2Ky 

d q sinh 2y — 2? 4 sinh 4y4- ... 

A + ^ * 1 — 2 q cosh 2y 4- 2</ 4 cosh 4y — . . . ’ 


in which form it may he calculated readily. 



152 


The Soluble Problems of Rigid Dynamics [ch. vi 

Exa tophi ]. In the case previously discussed, of an ellipsoid whose semi-axes are a— 1, 
/, a, »* s= 3, we have 

2y = 1 -r *68, >inh 2y =s 2*294, cosh 2y = 2*503, 

*/= 12*452*, *4 at 20‘S*, 0-5651, ? = 0*0171, 

>m the mean motion * •f*. which when is neglected may be written 

d q sinh 2y 

A ^ P * 1 — 2^ cosh 2y 1 
0*5986+0*0970, 

* »r 0*6956. 

Esamp!*: 2. A uniform circular disc has its centre 0 fixed, and moves under the 
action of no external forces. The disc is given initial angular velocities Q about a diameter 
coinciding with OS in space, and u about its axis coinciding with 0( in space. Shew that 
at any subsequent time 

^^aresiiiF — sin }(fi 2 + 4» 2 }4. 

L'0 2 +4»*)“ “ J 

o> = arccot [_ — — ^ tan {{Or + 4n 2 )i . 1 1) J , 

where x ls the angle between 0( and the axis of the disc Oz and « is the angle between the 
planes (OS and (Oz, (Coll. Exam.) 

For let 0Z denote as usual the invariable line, and consider the spherical triangle Z(z, 
whose vertices are the intersections of the lines 0Z, 0(, Oz respectively with a sphere of 

centre 0. In this spherical triangle we have Zz=B, (Zz=<j>. Moreover we have for the 
disc <7=2#= 2 A, so 

<F- 4*0* + CW- 4* (Q*+4ti 2 ) 

Mild ~=(Q ! +4»*)i 

The equations of motion For $ and <p therefore become 

0=0, <^=^=(qs+4jj s )1, 

js« i 0=iff=arcc6s r, d>={O i +4« a )^t 

<0*+4**)* 

In the spherical triangle Z(z, we have therefore 

^f»»^i = arccos =, (Zz = (O a + 4w 2 )^ t, Z(z — o>, &~x> 

(0- , 4-4»*)* 


and hence 

sin £=suiiff sin ■}, £Zz = — ~ sin {(S2 2 +4n ! }i , 

2 (q*+4»*)4 

and 

cot = cos Z( tan -A (Zz = — -- — ^ tan {(O 8 + 4 »*)4 . \t). 

which are the required equations. 


70. Poinsot 1 s kinematical representation of the motion; the polhode and 
herpolhode. 

An elegant method of representing kinematically the motion of a body 
about a fixed point under no forces is the following, which is due to Poinsot*. 

* Poinsot, 2'hrurie nouvelle de la rotation des corps, Paris, 1834. 
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The equation of the momenta! ellipsoid of the body at the fixed point, 
referred to the moving axes Oxyz, is 

Ax 1 4- By 2 4* Cz 1 = 1 . 

Consider the tangent-plane to the ellipsoid which is perpendicular to the 
invariable line. If p denotes the perpendicular on this tangent-plane from 
the origin, we have (since the direction-cosines of p are A&^d, Bco. 2 d, Cco s d) 

___ A 6)j 2 4* Bco.f 4- Co)/ 

1 ‘ ~ A/Tfiw -f U‘W 

= I, , which is constant, 
a- 

Sinee the perpendicular on the plane is constant in magnitude and 
direction, the plane is fixed in space: so the inomental ellipsoid always 
touches a fixed plane. 

Moreover, if (x' s y\ z) are the coordinates of the point of contact of the 
ellipsoid and the plane, we have on identifying the equations 

Axx 4- Byy 4- Czz = 1 and Aas^ocA- Bco, y 4- Cw^z — pd 


the values 


t 6&2 ©2 
y = prf = v'c' 


and hence the radius vector to the point (x\ y\ z*) is the instantaneous axis 
of rotation of the body. It follows that the body moves as if it were rigidly 
connected to its momental ellipsoid , and the latter body were to roll about the 
fixed point on a fixed plane perpendicular to the invariable line , without 
sliding ; the angular velocity being proportional to the radius to the point of 
contact , so that the component of angular velocity about the invariable line is 
constant 


Example 1. If a body which is moveable about a fixed point is initially at rest and 
then is acted on continually by a couple of constant magnitude and orientation, shew that 
Poinsot’s construction still holds good, but that the component angular velocity about the 
invariable line is no longer constant but varies directly as the time. (Coll. Exam.) 

For in any interval of time t It the addition of angular momentum to the body is Xdt 
about the fixed axis OZ of the couple ; so that the resultant angular momentum of the 
system at time t is Nt about OZ. Now the components of angular momentum about the 
principal axes of inertia Oxyz are C<* 3, where A r B, € are the principal moments 

of inertia and (® 1} © 3 ) are the components of angular velocity : hence we have 

A&i * —Xt sin 0eos Ba^-Xt sin 0 sin cos 0, 

where 0, <£, are the Eulerian angles which fix the position of the axes Oxyz with 
reference to fixed axes OXYZ. But these equations differ from those which occur in the 
motion of a body under no forces only in the substitution of tdi for dt ; so the motion 
will be the same as in the problem of motion under no forces, except that the velocities are 
multiplied by t ; whence the result follows. 

Example ± In the motion of a body, one of whose points is fixed, under no forces, 
let a hyperboloid be rigidly connected with the body, so as to have the principal axes of 
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inertia of the body at the point a* axes^ and to have the squares of its axes respectively 
proportional to B>\ *P — where A . /». Care the moments of inertia of the 

body ut the fixed print, v i* twice its kinetic energy, .and d is the resultant angular 
momentum. Shew that the motion of this by fieri ok>id can he represented V*y causing it 
to r« *11 without. sliding on a circular cylinder, whose axis passes through the fixed point and 
is parallel to the axis of resultant angular momentum. fSiacci.' 

The curve which in Poinsots construction is traced on the moment al 
ellipsoid by the point of contact with the fixed plane is called the polhode. 
Its equations, referred to the principal moments of inertia, are clearly the 
equation of the ellipsoid together with the equation p = constant, i.e. they 
are 

Ax? + By 2 + Cz~ = 1 , 
d»jr a + iy + Px»«^ , c. 

EjeuuifJt? i. Shew that when A =2?, the polhode is a circle. 

Example 2. Taking A ^ B ^ C\ shew that there are two kinds of polhodes, one kind 
consisting of curves which surround the axis Oz of the momental ellipsoid, and correspond 
to t £» > d 1 > eC, while the other kind consists of curves which surround the axis Op, and 
correspond to *'A > d 1 > cB ; and that the limiting case between these two kinds of polhodes 
is a singular polhode which corresponds to <-/> ~gT- = 0, and consists of two ellipses which 
through the extremities of the mean axis. 

The curve which is traced on the fixed plane J>y the point of contact with 
the moving ellipsoid is called the herpulhode. 

To find the equation of the herpolhode, let p, % be the polar coordinates 
of the point of contact, when the foot of the perpendicular from the fixed 
point on the fixed plane is taken a s pole. If (x, y\ z f ) denote the coordinates 
of the same point referred to the moving axes Oxyz, we have 

x 2 4- if* -p z 2 — square of radius from point of suspension to point of Contact- 



Substituting for x\ ;/, z their values as given by the equations 
x — t*>}fs/c — — d sin # cos ty/A^/c, 

■ y f = «o/\/c - d sin 6 sin tyjB'Jc, 
z ' = «*.,/ y/c = d cos #/CVc, 

we have 

p* “ - Ji + ^ sin 2 # cos 2 ^ 4 ~ sin 2 # sin*^ 4- ^ cos 2 #. 
Replacing # and by their values in terms of t, this becomes 


- (cA-d*)(d*-cC) ( r (B— C)( A — B) dr 

~ cd 2 A*B 2 C 2 \ A0B - v (t) -V~ 

_ (cA - d i ) (d i - <sC) p (t) - p (t -f <») 
cd'AC ' p (*)-*, ’ 
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where a> denotes the half-period corresponding to the root ?, ; this equation 
expresses the radius vector of the herpolhode in terms of the time. 

We have next to find the vectorial angle % in terms of For this we 
observe that \ f c p~x\d is six times the volume of the tetrahedron whose 
vertices are the fixed point, the foot of the perpendicular from the fixed 
point on the fixed plane, and two consecutive positions of the point of contact, 
divided by the interval of time elapsed between these positions, and that this 
quantity can also be expressed in the form 


< y\ 

Acxjd\ Bey j dr, 

y\ 


z 

Gcz'/d 2 j 

A' 1 


0F 


1, 
A , 


i 


x x , 


1, 

J3, 

y-y> 


1 : 
C i 

I 


All the quantities involved, except x, are known functions of t : on 
substituting their values in terms of t, and reducing, we have 


d 


L 


X ~B{p( t)-v(i + „y ; \v (t) - 

which can he written in the form 


(B— C)e 2 +{A- 
A-C 


■B)e 1 ) 


r 


. _d i_ p'(7 + <») 

X ~ B + 2 p(t) — jp (l + &>)' 

This equation can be integrated in the same wfiv as the equation for the 
Eulerian angle <b, and gives 

gSilX-X.) _ ZSLLl + ( 

<r (t — l — <*>) 9 

where Xo is a constant of integration. The current coordinates ( p y %) of the 
herpolhode are thus expressed as functions of t. 

Example 1. A particle moves in such a way that its angular momentum round the 
origin is a linear function of the square of the radius vector, while the square of its velocity 
is a quadratic function of the square of the radius vector, the coefficient of the highest 
power being negative ; shew that the path is the herpolhode of a Poinsot motion, in which 
however A, B, C are not restricted to be positive. 

Example 2. Discuss the eases in which the polhode consists of (a) two ellipses inter- 
secting on the mean axis of the momeutal ellipsoid, (ft) two parallel circles, (y) two points ; 
shewing that in these cases the herpolhode l>ecoraes respectively a spiral curve (whose 
equation can be expressed in terms of elementary functions), a circle, or a point. 

71- Motion of a top on a perfectly rough plane; determination of the 
EideHan angle &. 

A top is defined to be a material body which is symmetrical about an axis 
and terminates in a sharp point (called the apex or vertex) at one end of 
the axis. 

We shall now study the motion of a top when spinning with its apex 0 
placed on a perfectly rough plane, so that 0 is practically a fixed point. The 
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problem is essentially that of determining the motion of a solid of revolution 
under the influence of gravity, when a point on its axis is fixed in space*. 

Let i A, A, G) denote the moments of inertia of the top about rectangular 
axes Oxyz t fixed relative to the top t.nd moving with it, the origin being the 
apex and the axis Oz being the axis of symmetry of the top ; let (0, <f > , ty) be 
the Eulerian angles defining the position of these axes with reference to fixed 
rectangular axes OXYZ \ of which OZ is directed vertically upwards. 

The kinetic energy is (§ 63) 

T = ^ { A o>i a 4* A w 2 2 4* CW), 

where a> 2) o ? 3 denote the components relative to the moving axes of the 
angular velocity of the top, so that (§ 16) we have 

coi = 6 sin yfr — (j> sin 6 cos 
g>., ~ 0 cos yfr 4- 4> sin 0 sin ^fr, 

[ co 3 « yjr -t- <p cos 0 ; 
the kinetic energy is therefore 

T - 4 %A<p sin 2 0 + + <j> cos 0f, 

and the potential energy is V= Mgh cos 0, where M is the mass of the top 
and h is the distance of its centre of gravity from the apex. 

The kinetic potential is therefore 

L = T — V** fl 2 4 ^Afr sin® 0 4 - iC(i^ 4 * (j> cos 0 ) 2 — Mgk cos 0. 


The coordinates <j> and yfr are evidently ignorable; the corresponding 
integrals are 

dT > * a dT 

r;- = constant, and = constant, 

0(f) oty 

or A<j> sin 2 6 -i - Cty + <j> cos 0) cos 0 = a, 

C Ojr 4 0 cos 0) = b , 

where a and h are constants: the former of these may be interpreted as the 
integral of angular momentum about the axis OZ , and so is obvious a priori 
from general dynamical principles. 

The modified kinetic potential (§ 38) is 
R = L — a$> — 

14 / 5 * (a — 6 cos #) 2 6 2 . 

= 2A sin * 0 


The term — b'jlG can be neglected, as it is merely a constant; the 
equation of motion is 

d /3J?\ _ fbR _ q 

dt\de)~ c6~ ’ 


* Lagrange, Mic. Anal. (Oeuvres, xu. p. 251). 



71 ] 


The Soluble Problems of Rigid Dynamics 

so the variation of 6 is the same as in a dynamical system with one 
of freedom for which the kinetic energy is ^A0- and the potential one: 


(a — b cos &)- 
2 A sin-# 


M ah cos 0. 


The connexion between 6 and t is therefore given by the intej 
energy of this reduced system, namely 

i i a, ( a — b cos O f 

A A0- — — — ; — — Mgh cos 6 4- c, 

2 A sin- u 

where c is a constant. 

Writing cos 6 = x, this equation becomes 

A-dr = — (a — bxf — 2 A Mgh (a* — of) 4- 2 Ac (1 — «“). 

The right-hand side of this equation is a cubic polynomial in x 
when x — — 1, the cubic is negative; for some real values of 6, i.e. foi 
values of x between — 1 and 1 , the cubic must be positive, since the lef 
side of the equation is positive; when x = 1, the cubic is again negativ 
when x = 4* co , the cubic is positive. The cubic has therefore two rea 
which lie between — 1 and 1, and the remaining root is also real 
greater than unity. Let these roots be denoted by 

cos a, cos /3, cosh y, 
where cos j8 > cos a, so that a > J3. 

The differential equation now becomes 

( Mghf2A )- dt = [4 (x — cos a) {x — cos yS) (x — cosh y)\ ~-dx. 

If we write 

2A . i / , ^ , u ^ 2A 2 Ac A b- 

we have therefore t 4- constant =J (z — e x ) (z — e 2 ) (z — -dz, 

where the constants e l3 e 2 , e 3 are given by the equations 


Mgh , 2 Ac + b* 

e ' = -& coshr *--T2A*- 

.Msl? cos B - 2Ao + ¥ - 

‘ 2A 8 P 12 A* 5 
Mgh 2 Ac + 6 s 

: 2 X C0Sa I2F’ 


so that e 1} e 2 , e 9 are all real and satisfy the relations 

Ci 4 ^2 4 - C 3 ~ 0 , ^ 6s ^ Cj* 
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so that l and k are known imaginary constants (being in fact the values of 
t + corresponding to the values 0 and 7 r of &), the differential equations 
become 


; __ hi gh ( a + b) 1 Mgh ( a — b) 

4 A- — g> (^) ' 

i s _ Mgh (a -t- b ) 1 Mgh (a — 6) h 


Now the connexion between the function p and its derivate p' can be at 
once written down by substituting for x from the equation 


in the equation 


2 A f x 2J.C + 6 2 
MghV (t + c °J + 6 A Ugh 


( dx\“ 

-fo) = — (a — bxf - 2 AMgh (x — a?) + 2Ac (1 — a ?) ; 


if the argument of the ^-function is k, it follows from the definition of k that 
the corresponding value of x is — 1 ; and so the last equation gives 

A'.{2Av'(k)/Mgh}>=-(a+by, 

or p' {k) = iMgh {a + b)/2A 3 . 

Similarly we have 

P' (f) = iMgh (o — b)j2A\ 

and therefore the equations for and yjr can be written in the form 

— yw p'ffl 

v(t +*>,)- ?(k) p(t+<o s )-$>(iy 

24= g :(*)..■ , m 

1 p (*+®,)- p (*) §> a +<»,)- pw 

Now the function 

£B 

p(f+®,)-p(&) 

is an elliptic function, whose poles in any period-parallelogram are congruent 
with <+«,=£ and f + «, = — &, the corresponding residues being 1 and —1; 
and the function is zero when t + to, = 0. Hence we have 

p(t +<!)- g»(i) * + ®* ~ *) ~ f + ®* + *) * 2 f(*), 

and therefore 


f P*(h)di t <r — A) 

1 *<* + «»)-*>(*) " ° g o-^ + “«4-A) + 2? (i) * + COnstant - 
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The integrals of the equations for <f> and can therefore be written in 
the form 

e 2 i (0 - 0o) = g2 {£(k) <r(t+ <Qz~ k)<r(t + <Os + l) 

' <r (t 4- ©3 4- k) c (t 4- — l) 9 

I e 2i - ^o) _ e 2 {£ (k) + t(l)\ t m <r(£ + 63, -k)<r(t + G> s - l) 

* <r (t 4 - g) 3 4- k) <r (t 4- <it>3 4- l) 9 

where and ^r 0 are constants of integration. 

These equations lead to simple’expressions for the Cayley-Klein parameters 
a, A 7, 8 (§ 12), which define the position of the moving axes with 

reference to the fixed axes OXTZ : for by definition we have 

a = cos £0 . «, £ = isin£0.e* l '<* ~ «, 

7 = 8 = cos^.e“^*^ + ^). 

But we have 

2 cos 2 ^0 = 1 4- cos 0 

, 2 A /x . 2d.c 4- 6 2 
= 1 + %A* >(f+fi>s)+ eZ^A 


(jfgk) 


2A <r(t + w 3 + k) <r( t + w z — k) 
Mgh ' <r 2 ( tc ) <r 2 (£ + a> 3 ) 

— d. Y i {<r + o) 3 4- k)<r (t 4- co 3 — &)}£ 

JfgrA/ a (k) <r{t+ co z ) 


Similarly we find 


Sin ±0 = {<r(t+«H + l)*(t+<Os-l)}i 

2 \Mgh) cr (l) a {t 4- ct> 3 ) 

and on combining these with the expressions for e 2l< ^ and e 2l t already found, 
we have 

( tt = /-A\* e^ t( ^° + ^ cr( t + a> 3 -k) 




\Mgh/ 9 <r (k) * cr (t 4- <y 3 ) 

f - A \* aQ ±*>>±3 

\Mgh) * <r (£) ar (t 4* <»a) 

«* i( *o-*o> o- (« + « 3 - Z) tf(0 

xifyft/ ‘ ff (i) ’ <r (« + «») ’ 

'-AX* <r (t + <b s ± k) _ t{ . ( 


~ (Mgh) * 


<r(&) * <r (£ 4- <»s) 


These equations express the parameters a, j9, 7, S as functions of the 


w. D. 


11 



162 


The Soluble Problems of Rigid Dynamics [ch. vi 


Example 1. A gyrostat of mass M moves about a fixed point in its axis of symmetry : 
the moments of inertia about the axis of figure and a perpendicular to it through the fixed 
point are C and A respectively , and the centre of gravity is at a distance h from the fixed 
point. The gyrostat is held so that its axis makes an angle arccos 1 /a/3 with the downward 
vertical , and is given an angular velocity J AMgk JZ/O about its axis . If the axis be now 
left free to move about the fixed point, shew that it will describe the cone 

sin 2 0 sin = ( - cos $- lfnfzft (-cos $+ <J3) \ 


or 


sin 


2 0 cos 20 = (,/3/24-cos 0)4, 


where is the azimuthal angle and 6 the inclination of the axis to the upward vertical . 

(Camb. Math. Tripos, Part 1, 1894.) 

For in this problem we have initially 

cos 0= - l/v'3, 0= 0, 0=0, 0=0, l"=JIMghJSIC, 
and these initial values give 

b=i/3 jMAjjh, c= -MgkjJZ. 

Substituting in the general differential equation for 6, namely 


we have 


i a a 9 (a — b cos 6) 2 . A 

iAe = ~ sii sOT -% Acos *+ c > 


AS 2 sin 2 6 = - Mgh (cos 6 4- l/v/3) ( N /3 4- 2 cos 0) ( - cos 6 4- ^3), 
while the equation 


& 


_a — bcos 
A sin 2 8 




MghJ 3 cos 9+ 1/^3 


*"■ m- 

Dividing this equation by the square root of the preceding equation, we have 
0=3* j ( -cos0- l/,/3)4 (V3+2cos0)-i ( -cos 0+ ,/3) “icosec 0<20, 

0=3*^(x— 1/V3)*(V3— where x— — eos0. 
Now if we write 

«=(*- 1/V3)1 (ar+ V3) 4 (V3/2-a;) -4, 
we have by differentiation 
du 


^=1 (1 -**) (* 4 V 3 ) “ * 


and 


We have therefore 


i , 3 y_ 

8 8 (V3/2-a;) ‘ 


^ 3* f 

4,/2-/l4-3*M a /8’ 

<w 20=arctan(3*2 _ *«), 

or tan 20=3*2“* (-0060- 1/^3)* ( -cos 04- V»)4 (,/3/24-eos 0) “ 4 

which is equivalent to the result given above. 
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Proceeding now exactly as in § 71, we have two integrals corresponding 
to the ignorahle coordinates (f> and namely 

(A<j> sin* 6+ C(^ + <f>cos0)oos0=a, 

{ G (ijr + <j> cos 0) = 6, 

where a and b are constants; and on performing the process of ignoration of 
coordinates we obtain for the modified kinetic potential the expression 

+ Mh* 8 m'0)0>- ( ^£-^- Mghcos0, 


so the variation of 6 is the same as in the system with one degree of freedom 
for which the kinetic energy is 

£ (A -f Mh* sin 2 0) 6*, 


and the potential energy is 


{a — b cos Oy 
2A sin 2 # 


+ Mgh cos 6. 


The connexion between 0 and t is given by the integral of energy of this 
latter system, namely 

\{A + Mh? sin 8 0)0* = - p — Mghco&0 + c, 

where c is a constant. Writing cos 0 = x, this becomes 

A(A + Mh* — Mh*a f) = — (a — bxy — 2 A Mgh{x - a?) + 2 Ac (1 — a?). 

The variables x and t are separated in this equation, so the solution can 
be expressed as a quadrature ; but the evaluation of the integral involved 
will require in general hyperelliptic functions, or automorphic functions of 
genus two. 

74. Kowalevskis top . 

The problem of the motion under gravity of a body one of whose points is 
fixed is not in general soluble by quadratures : and the cases considered in 
§ 69 (in which the fixed point is the centre of gravity of the body, so that 
gravity does not influence the motion), and in § 71 (in which the fixed point 
and the centre of gravity lie on an axis of symmetry of the body), were for 
long the only ones known to be integrable. In 1888 however Mme. S. 
Kowalevski* shewed that the problem is also soluble when two of the 
principal moments of inertia at the fixed point are equal and double the 
third, so that A = B~ 20, and when further the centre of gravity is situated 
in the plane of the equal moments of inertia. 

Let the line through the fixed point 0 and the centre of gravity be taken 
as the axis Oar, and let the centre of gravity be at a distance a from the fixed 


Acta. Math, p m (1888), p. 177. 
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an equation which can be written in the form 
j(<£ sin 8 4- iff? + sin 

: i (<£> cos 0 — yfr) | (<j> sin <9 4* id? -1 — gp- sin 8&~^ 

IdV a L\ 

or IfdF ~ l (4> cos0 -i r )' 

where U = (<j> sin 8 4- iff? 4- sin de" 1 *. 

Similarly, if 

V=((f> si n 8 -id? + sin 

we have Iflfi = — i{4> cos 8 — ^). 


It follows that 

u^dt + r dt ’ 

or £7F = constant. 

We have therefore the equation 

j(<£ sin 8 4- td) 3 4- ^^sin j j(<£ sin 0 — id? 4- sin 8e^ — constant, 
or 

4- 4? sin* 8? 4- sin 3 0 4-^gr- sin# {^(<£ sin^ 4-^) 2 4*^^(^sin 10 ) 2 } 

* = constant, 

and £Azs is the required third algebraic integral of the system . 

The first integrals which have been found constitute a system of three 
differential equations, each of the first order, for the determination of 0, <j>, 
and they can be regarded as replacing the original differential equations of 
motion. The variable <f> does not occur explicitly in them and we can there- 
fore use one of the three equations in order to eliminate <j> from the other two: 
we shall then have a system of two differential equations, each of the first 
order, to determine 0 and -jr. It has been shewn by Mme. Kowalevski that 
these equations can be solved by means of hyperelliptic functions : for this 
solution reference may be made to the memoir already referred to*. 

* Gfc also Kotter, Acta Math . xvn. {1893), p. 209 ; Stekloff, Goijatseheff, and Tchapllgine, 
Trav. Soc. Imp. Nat* Mascou, x. (1899) and xn. (1904) ; G. Dumas, Nouv . Ann. (4) iv. (1904), 
p. 355; Hasson, Toulouse Ann* (2) m (1906), p. 78 ; Hasson, Acta Math. xxxi. (1907), p. 71; 

N. Kowalevski, Math. Ann* lxy. (1908), p. 528; P. Staekel, Math. Ann . lxy. (1908), p. 538.; 

O. Olsson, Arkiv for Mat * iv. Nr. 7 (1908); B. Mareolongo, Rom. Acc. Rend. (5) xvn. (1908), 
p. 698 ; F„ de Bran, Arkiv for Mat . vj. Nr. 9 (1910 ) ; P. Bargatfei, Palermo Rend. xxix. (1910), 
p. 396 ; O. Lazzarino, Rend. d. Soc. reale di Napoli, (3*) xvn. (1911), p. 68. 
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Example. Let y u y 3 , y 3 denote the direction-cosines of Ox, Oy, Oz referred to OZ, and 
let variables x, y , r be defined by the equations 

fi>2 2 #= - <»£ + 1^0)30)1+ ^ ^ -«3 2 «2 2 J 

®2V= ( 2 ®1 0>2+^2^) {(*,», + fe) _ cojVrj 

- W. (-1+^*) ^») , 

*gWr“ +a>3®a>2^j' 

Shew by use of Kowalevski’s integral (without using the integrals of energy or angular 
momentum) that the equations of motion can be written in the form 

<&x_ dv dfy_jyr 

dr>~ dx' d^~ by ’ 

where V is a function of x and y only, so that the problem is transformed into that of the 
motion of a particle in a plane conservative field of force. (KolosofL) 

R. Li ouville* has stated that the only other general case in which the motion under 
gravity of a rigid body with one point fixed has a third algebraic integral is that in which 

1°. The momental ellipsoid of the point of suspension is an ellipsoid of revolution. 

2°. The centre of gravity of the body is in the equatorial plane of the momental 
ellipsoid. 

3°. If (A, Ay C) are the principal moments of inertia at the point of suspension, the 
ratio %C/A is an integer : this integer can be arbitrarily chosen. 

On this, cf. the memoirs cited in the footnote on the preceding page. 

Example . A heavy body rotates about a fixed point 0 \ the principal moments of 
inertia at which satisfy the relation A =B=AC: and the centre of gravity of the body lies in 
the equatorial plane of the momental ellipsoid, at a distance h from 0. Shew that if the 
constant of angular momentum about the vertical through 0 vanishes, there exists an integral 
“3 (®i 2 + ©a 2 ) + gh<»i cos 0 = constant, 

where vj, <d 2 , a> 3 are the components of angular velocity about the principal axes Oxyz, 
Ox being the line from 0 to the centre of gravity ; and hence that the problem can be 
solved by quadratures, leading to hyperelliptic integrals. (Tchapligine.) 

75. Impulsive motion . 

As has been observed in § 36, the solution of problems in impulsive 
motion does not depend on the integration of differential equations, and can 
generally be effected by simple algebraic methods. The following examples 
illustrate various types of impulsive systems. 

Example 1. Two uniform rode AB , BO, each of length 2 a, , are smoothly jointed at B 
and rest on a horizontal table with their directions at right angles. An impulse is applied to 
the middle point of AB, and the rods start moving as a rigid body: determine the direction 
of the impulse that this may be the case, and prove that the velocities of A, 0 will be in the 
.-4. , (Coll. Exam.) 

ratio s/lo : 1. ' 

We can without loss of generality suppose the mass of each rod to be unity. Let (x, y) 
be the component velocities of B referred to fixed axes Ox, Oy parallel to the undisturbed 

* Acta Math. xx. (1897), p. 239. 
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position BA, BC of the rods, and let 6, 0 be the angular velocities of BA and BO. The 
components of velocity of the middle point of AB are (x, y+aB), and the components of 
velocity of the middle point of BC are (x- <z0, y), so the kinetic energy of the system is 
given by the equation 

Let the components parallel to the axes of the impulse be /, J. The components of 
the displacement of the point of application of the impulse in a small displacement of the 
system are (&r, by+ab $) ; and hence the equations of § 36 become 


dr 

dx 


=/, 


dT T dT r 

¥ ’ aT “* 



/== 2ir— o0, 

J=2y+a3, 

V* • 

Ja=ay+§a 2 &, 

„ 0 =— ax+^aPfc 

while the condition that the system moves as if rigid is 0=0. These equations give 

Hence I~J, which .shews that the direction of the impulse makes an angle of 45° with BA ; 
and as the components of velocity of A are (x y y+2a$), and the components of velocity of 
C are (ir-2o0,£), we have for the velocities of A and of C the values Jtty and Jby 
respectively, so the velocity of A is x the velocity of C : which is the required result. 


Example 2. A framework in the form of d parallelogram is made by smoothly j ointing 
the ends of two pairs of uniform bars of lengths 2a, 2 b, masses m, m\ and radii of gyration 
K t. The parallelogram is moving without any rotation of its sides , and with velocity V, in 
die direction of one of its diagonals ; it impinges on a smooth fixed wall with which the sides 
make angles B, 0 and the direction of the velocity V a right angle , the vertex which impinges 
being brought to rest by the impact. Shew that the impulse on the wall is 


2r{(m-f-m')“ 1 +(wJ& 2 +w / a s )- 1 a 2 cos 2 d-h(^+m / i& r2 )- 1 5 2 cos 2 ^}- 1 . 

(ColL Exam.) 

Let x and y be the coordinates of the centre of the parallelogram, x being measured at 
right angles to the wall and towards it. The kinetic energy is 

T=(m+m') (x*+y*) 4- (rn^+m'a 2 ) 6*+(mF+m'K*) 0*. 

The ^-coordinate of the point of contact is x+amn3+bsm<f>, so the displacement of the 
point of contact parallel to the axis of x corresponding to an arbitrary displace me nt 
(&r„ by, dB, 3$) is &r+ a cos 050+ 6 cos 030. The equations of motion, denoting the 
impulse by j £ are therefore 



4 


a r 

l 80 



f 2(m+wi') (x- V)=-l, 

2 (rntf+nia*) 3 «- la cosd, 
2 = -23eos0. 
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Moreover since the final velocity of the point of contact is zero, we have 
x+a cos 6. 0-f-£>eos<£. <£=0. 

Eliminating ir, 0, <£> from these equations, we have 

1 a 2 cos 2 6 S 2 cos 2 \ 

\2 (m+m') + 2 (mP+m'a*) + ’ 

which is the result stated. 

The next example relates to a case of sudden fixture ; if one point (or line) 
of a freely-moving rigid body is suddenly seized and compelled to move in a 
given manner, there will be an impulsive change in the motion of the body, 
which can be determined from the condition that the angular momentum of 
the body about any line through the point seized (or about the lin e seized) 
is unchanged by the seizure ; this follows from the fact that the impulse of 
seizure has no moment about the point (or line). 

Example 3. A uniform circular disc is spinning until an angular velocity Q about a 
diameter when a point P on its rim is suddenly fixed. Prove that the subsequent velocity of 
the centre is equal to £ of the velocity of the point P immediately before the impact. 

(Coll. Exam.) 

Let m be the mass of the disc, and let a be the angle between the radius to P and the 
diameter about which the disc was originally spinning. The original velocity of P is 
12c sin a, where c is the radius of the disc. The original angular momentum about P is 
about an axis through P parallel to the original axis of rotation, and of magnitude ; 

and this is unchanged by the fixing of P, so when P has been fixed, the angular momentum, 
about the tangent at P is \md‘Q. sin a. But the moment of inertia of the disc about its 
tangent at P is fmc 2 , and so the angular velocity about the tangent at P is J 12 sin a . The 
velocity of the centre of the disc is therefore J 12c sin a, which is £ of the original velocity 
ofP. 

Example 4. A lamina in the form of a parallelogram whose mass is m has a smooth 
pivot at each of the middle points of two parallel sides. It is struck at an angular point 
by a particle of mass m which adheres to it after the blow. Shew that the impulsive 
reaction at one of the pivots is zero. (CoIL Exam.) 

Miscellaneous Examples. 

X. Prove that for a disc free to turn about a horizontal axis perpendicular to its plane 
the locus on the disc of the centres of suspension for which, the simple equivalent 
pendulum has a given length L consists of two circles ; and that, if A and B are two 
points, one on each circle, and II is the length of the simple equivalent pendulum when 
the centre of suspension is the middle point of AB, the radius of gyration k of the disc 
about its centre of inertia is given by the equation 

where 2c is the length of AB. (Coll. Exam.) 

2. A heavy rigid body can turn about a fixed horizontal axis. If one point in the 
body is given through which the horizontal axis has to pass, discuss the problem of 
choosing the direction of the axis in the body in such a way that the simple equivalent 
pendulum shall have a given length ; shewing that the axes which satisfy this condition are 
the generators of a quartic cone. (Coll. Exam.) 
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3. A sphere of radius b rolls without slipping down the cycloid 

(0-f sin 0), y — a (1 -cos 0). 

It starts from rest with its centre on the horizontal line y=2a. Prove that the velocity V 
of its centre when at the lowest point is given by 

Y i (2a - b). (Coll. Exam.) 

4. A uniform smooth cube of edge 2a and mass M rests symmetrically on two shelves 
each of breadth b and mass m and attached to walls at a distance %c apart. Shew that, if 
one of the shelves gives way and begins to turn about the edge where it is attached to the 
wall, the initial angular acceleration of the cube will be 

Mg{c-af{c— b)+%mgb (c—a) (c~b+a) 

M{c- a? + (c - bfi + I(c~b+af 9 

where Mi? and I are respectively the moments of inertia of the cube about its centre and 
of the shelf about its edge. (Camb. Math. Tripos, Part I, 1899.) 

5. A homogeneous rod of mass M and length 2a moves on a horizontal plane, one end 
being constrained to slide without friction in a fixed straight line. The rod is initially 
perpendicular to the line, and is struck at the free end by a blow I parallel to the line. 
Shew that after time t the perpendicular distance y of the middle point of the rod from 
the line is given by the equation 

J 1 (1 - Jjt 2 )^ ZItftMa. (Coll. Exam.) 

6. Four equal uniform rods, of length 2a, are smoothly jointed so as to form a 
rhombus ABCD. The joint A is fixed, whilst C is free to move on a smooth vertical rod 
through A . Initially G coincides with A and the whole system is rotating 1 about the 
vertical with angular velocity a>. Prove that, if in the subsequent motion 2a is the least 
angle between the upper rods, 

am 2 cos a~Zg sin 2 a. 

(Camb. Math. Tripos, Part I, 1900.) 

7. A disc of mass If rests on a smooth horizontal table, and a smooth circular groove 
of radius a is cut in it, passing through the centre of gravity of the disc. A particle of 
mass J if is started in the groove from the centre of gravity of the disc. Investigate the 
motion. Prove that if cup is the arc traversed by the particle and 0 the angle turned 
round by the disc, then 

Mi? being the moment of inertia of the' disc about a vertical line through its centre 
of gravity. (Coll. Exam.) 

8. A rigid body is moving freely under the action of gravity and rotating with angular 

velocity e> about an axis through its centre of gravity perpendicular to the plane of its 
motion. Shew that the axis of instantaneous rotation describes a parabolic cylinder of 
latus rectum (*j4a+ sj2gj<ff^ whose vertex is at a distance gaj<a above that of the path 
of the centre of gravity of the body; where 4a is the latus rectum of the parabola 
described by the centre of gravity. (Coll. Exam.) 

9. A particle of mass m is placed in a smooth uniform tube which can rotate in a 
vertical plane about its middle point. The system starts from rest when the tube is 
horizontal If B is idle angle the tube makes with the vertical when its angular velocity is 
a maximum and equal to «*, prove that 

4 {maP+MJ?) - 8 mgre? cos & 4- mg 2 sin 2 0=0, 
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where Mk 2 is the moment of inertia of the tube about its centre and r the distance of the 
particle from the centre of the tube. (Coll. Exam.) 

10. , Four uniform rods, smoothly jointed at their ends, form a parallelogram which 
can move smoothly on a horizontal surface, one of the angular points being fixed. 
Initially the configuration is rectangular and the framework is set in motion in such a 
manner that the angular velocity of one pair of opposite sides is Q, that of the other pair 
being zero. Shew that when the angle between the rods is a maximum or minimum, the 
angular velocity of the system is O. (Coll. Exam .) 

11. Two homogeneous rough spheres of equal radii a and of masses »i, m r rest on a 
smooth horizontal plane with w! at the highest point of m. If the system is disturbed, 
shew that the inclination of their common normal 6 to the vertical is given by the 
equation 

ad 2 (7m 4- 5 m' sin 2 0)=5g (in+m') (1— cos d). (ColL Exam.) 

12. A uniform rod AB is of length 2a and is attached at one end to a light inexten- 

sible string of length c. The other end of this string is fixed at 0 to a point in a smooth 
horizontal plane on which the rod moves. Initially OAB is a straight line and the rod is 
projected without rotation with velocity V in the direction perpendicular to its length. 
Prove that the cosine of the greatest subsequent angle between the rod and string is 
1— ajGc. (ColL Exam.) 

13. To a fixed point are smoothly jointed two uniform rods of length 2a, and upon 
them slides, by means of a smooth ring at each end, a third rod similar in all respects. 
Initially the three rods are in a horizontal line with the ends of the third rod at the 
middle points of the other two and, on the application of an impulse, the rods begin to 
rotate with angular velocity Q in a horizontal plana Shew that the third rod will' slide 
right off the other two unless 

Q 2 >2ff/a*j3. (ColL Exam.) 

14. A hollow thin cylinder of radius a and mass M is maintained at rest in a 
horizontal position on a rough plane whose inclination is a, and contains an insect of mass 
m at rest on the line of contact with the plane. The cylinder is released as the insect 
starts off with velocity V: if this relative velocity be maintained and the cylinder roll up 
hill, shew that it will come to instantaneous rest when the radius through the insect 
makes an angle 6 with the vertical given by 

V 2 {i -cos (0- a)}+ag (cos a -cos 6)~ (1 +Mjm) ag {6 —a) sin a. 

(ColL Exam.) 

15. A unif orm smooth plane tube can turn smoothly about a fixed axis of rotation 
lying in its plane and intersecting it : the moment of inertia of the tube about the axis 
is L Initially the tube is rotating with angular velocity Q about the axis, and a particle 
of mass m is projected with velocity V within the tube from the point of intersection of 
the tube with the axis. The system then moves under no external forces. Prove that, 
when the particle is at a distance r from the axis, the square of its velocity relative to the 
tube is. 

(ColL Exam.) 

16. A uniform straight rod of mass M is laid across two smooth horizontal pegs so 
that each of its ends projects beyond the corresponding peg. A second uniform rod of 
mass m and length 2 1 is fastened to the first at some point between the pegs by a 
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universal joint. This rod is initially held horizontal and in contact with the first rod ; and 
then let go, so as to oscillate in the vertical plane through the first rod. Prove that if 0 
be the angle which the second rod makes with the vertical at any instant, and x the 
distance through which the first rod has moved from rest, 

(M+m) x+ ml sin 0 = ml, 

end c 06 *^)^* 2 ^ 008 ^ (Coll. Exam.) 

17. A plane body is free to rotate in its plane about a fixed point, and a second plane 
body is free to slide along a smooth straight groove in the first body, its motion being in 
the same plane ; shew that the relation between the relative advance x along the groove 
and the angle of rotation 6 (no external forces being supposed to act on the system) 
is of the form 

(ss) +/> 33 +<?= “ 0 ’ 

where P and Q are respectively linear and quadratic functions of x 2 . (ColL Exam.) 

18. A pendulum is formed of a straight rod and a hollow circular bob, and fitting 
inside the bob is a smooth vertical lamina in the shape of a segment of a circle, the 
distances of the centre (C) of the bob from the point of suspension (0) and from the 
centre of gravity (<?) of the lamina being l and c respectively. Prove that if m are the 
masses of the pendulum and lamina, h and if their respective radii of gyration about 
O and <?, 0 and <p the angles which OC and CO make with the vertical, then twice the 
work done by gravity on the system during its motion from rest is equal to 

(MJF+mJP) 0 2 +m (if 2 +c?) <j?-\-27nd cos (0 — <£) (ColL Exam.) 

19. A particle of mass m is attached to the end of a fine string which passes round 
the circumference of a wheel of mass M, the other end of the string being attached to a 
point in that circumference, a length l of the string being straight initially, and the wheel 
(radius a and radius of gyration k) being free to move about a fixed vertical aria through 
its centre; the particle, which lies on a smooth horizontal plane, is projected at right 
angles to the string, so that the string begins to wrap round the wheel; prove that, if the 
string eventually unwinds from the wheel, the shortest length of the straight portion is 

(F- a 2 — (Coll. Exam.) 

20. A carriage is placed on an inclined plane making an angle a with the horizon and 
rolls straight down without any slipping between the wheels and the plane. The floor of 
the carriage is parallel to the plane and a perfectly rough ball is placed freely on it Shew 
that the acceleration of the carriage down the plane is 

14M+4M'+I4m . 

UM+4M'+2lm ffSma ' 

wtere Mis the mass of the carriage excluding the wheels, m the sum of the masses of the 
wheels, which are uniform discs, and JT that of the ball The friction between the wheels 
and the axes is neglected. (ColL Exam.) 

21. A uniform rod of mass and length 2a is capable of rotating freely about its 

fixed upper extremity and is initially inclined at an angle of ir/6 to the vertical. A second 
rod, of mass m 2 and length 2a, is smoothly attached to the lower end of the first and rests 
initially at an angle of 2 *r/3 with it and in a horizontal position. Shew that if the centre 
of the lower rod commence to move in a direction making an angle w/6 with the vertical, 
then as^M®**. (ColL Exam.) 



VI] 


173 


The Soluble Problems of Rigid Dynamics 

22. A uniform circular disc is symmetrically suspended by two elastic strings of 
natural length c inclined at an angle a to the vertical, and attached to the highest point of 
the disc. If one of the strings is cut, prove that the initial curvature of the path of the 
centre of the disc is 

(c sin 4a - b sin 2a) jb {b—c\ 

where b is the equilibrium length of each string. (Coll. Exam.) 

23. Two rods AC 9 CB of equal length 2 a are freely jointed at C, the rod AC being 
freely moveable about a fixed point A, and the end B of the rod CB is attached to A by 
an' inextensihle string of length 4a/*/3. The system being in equilibrium, the string is cut ; 
shew that the radius of curvature of the initial path of B at B is 



(Camb. Math. Tripos, Part 1, 1897.) 

24. A rod of length 2a is supported in a horizontal position by two lierht strings which 

pass over two smooth pegs in a horizontal line at a distance 2 a apart and have at their 
other extremities weights each equal to one half that of the rod. One of the strings is cut ; 
prove that the initial curvature of the path of that end of the rod to which the cut string 
was attached is 27/25 a. (ColL Exam.) 

25. A heavy plank, straight and very rough, is free to turn in a vertical plane about 
a horizontal axis from which the distance of its centre of gravity is a A rough heavy 
sphere is placed on this plank at a distance b from the axis, on the side remote from the 
centre of gravity ; the plank being held horizontal The system is now left free to move. 
Prove that the initial radius of -curvature of the path of the centre of the sphere is 
2150/(5 — 110), where &^(mb—Mc)[(mb+Afd) 9 m and M are the masses of the sphere and 
the plank, and Mab is the moment of inertia of the plank about the axis. 

(ColL Exam.) 

26. A light stiff rod of length 2c carries two equal particles of mass m at distances k 
from the centre on each side of it ; to each end of the rod is tied an end of an inextensihle 
string of length 2 a on which is a ring of mass m'. Initially the string and rod are in one 
straight line on a smooth horizontal table with the string taut and the ring at the loop ; 
the ring is then projected at right angles to the rod, shew that the relative motion will be 
oscillatory if 

c 2 /!? > 14- 2 m/m'. (ColL Exam.) 

27. Three equal uniform rods, each of length c, are firmly joined to form an equilateral 
triangle ABC of weight W ; a uniform bar of length 2 b and weight W* is freely jointed to 
the triangle at (7. This system rests in equilibrium in contact with the surface of a fixed 
smooth sphere of radius a, AB being horizontal and in contact with the sphere, and the 
bar being in the vertical plane through the centre of the triangle ; the bar, and the centre of 
the triangle, are on opposite sides of the vertical line through C, Prove that the inclination 
of the plane of the triangle to the horizon is the angle whose tangent is 

[abfi+ 2cX 2 ]“[«ft (u 2 +ic 2 )+X 2 ji— 2a5c], 
where . A^ e^-i-ic 2 — ^bc, ft 2 =12a 2 — c 2 , and n—W! W f . 

(Camb. Math. Tripos, Part I, 1896.) 

28: A body, under the action of no forces, moves so that the resolved part of its angular 
velocity about one of the principal axes at the centre of gravity is constant ; shew that' the 
angular velocity of the body must be constant, and find its resolved parte about the other 
two principal axes when the moments of inertia about these axes are equal. 

(Coll Exam.) 
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29. Shew that a herpolhode cannot have a point of inflexion. (Hess.) 

(A simple proof of this result is given by Lecorau, Bull . de la Soc. Math, de France , 

XXXiv. (1906), p. 40.) 

30. In the motion under no forces of a body one of whose points is fixed, shew that the 

motion of every quadric homocyelic with the momental ellipsoid relative to the fixed point, 
and rigidly connected with the body, is the same as if it were made to roll without sliding 
on a fixed quadric of revolution, which has its centre at the fixed point, and whose axis is 
the invariable line, (Gebbia.) 

31. In the motion of a body under no forces round a fixed point, shew that the three 

diameters of the momental ellipsoid at the fixed point and the diameter of the ellipsoid 
reciprocal to the momental ellipsoid, determined respectively by the intersection of the 
invariable plane with the three principal planes and with the plane perpendicular to the 
instantaneous axis, describe areas proportional to the times, so that the accelerations of 
their extremities are directed to the centre. (Siacci.) 

32. When a body moveable about a fixed point is acted on by forces whose moment 
round the instantaneous axis is always zero, shew that the velocity of rotation is 
proportional to that radius vector of the momental ellipsoid which is in the direction 
of this axis. 

Shew that this theorem is still true if the body is moveable about a fixed point and 
also constrained to slide on a fixed surface. (Flye St Marie.) 

33. A plane lamina is initially moving with equal angular velocities Q about the 
principal axes of greatest and least moment of inertia at its centre of mass, and has 
no angular velocity about the third principal axis ; express the angular velocities about 
these axes as elliptic functions of the time, supposing no forces to act on the lamina. 

If & be the angle between the plane of the lamina and any fixed plane, shew that 

S +2 ° {a s -(g) 2 } 4 dn(of)=» {a*- (g) 2 } cot* 

(Camb. Math. Tripos, Part 1, 1896;) 

34. A rigid body is kinetically symmetrical about an axis which passes through a fixed 

point above its centre of gravity and is set in motion in any manner ; shew that in the 
subsequent motioji, except in one case, the centre of gravity can never be vertically over 
the fixed point ; and find the greatest height it attains. . (Coll. Exam.) 

36. In the motion of the top on the rough plane, shew that there exists an auxiliary 
set of axes Q& f£ whose motion with respect to the fixed axes OX YZ and also with’ respect 
to the moving axes Oxyz is a Poinsot motion ; the invariable' planes being the horizontal 
plane in the former case, and the plane perpendicular to the axis of the body in the second 
case. (Jacobi.) 

36. A uniform solid of revolution moves about a point, so that its motion may be 
represented by the uniform rolling of a cone of semi-vertical angle a fixed in the body upon 
an equal cone fixed in space, the axis of the former being the axis of revolution. Shew that 
the couple necessary to maintain the motion is of magnitude 

|S3*taa a {G+(C- A) cos 2a}, 

where G is the resultant angular velocity ami 4 and C the principal moments of inertia at 
the point, and that the couple lies in the plane of the axes of the cones. (Coll. Exam.) 



175 


ti ] The Soluble Problem* of Rigid Dynamics 


37. A vertical plane is made to rotate with uniform angular velocity about a vertical 
axis in itselfj and a perfectly rough cone of revolution has its vertex fixed at a point of 
that axis. Shew that, if the line of contact make an angle 6 with the vertical, and 0 and y 
be the extreme values of 0, and a be the semi-vertical angle of the cone, 


, sin 2 a (cos 0- cos 0) (cos y - cos Q) 

1 cos a cos 04-cos y ’ 


where h is the distance of the centre of gravity of the cone from its vertex, and Jc its radius 
of gyration about a generator. (Camb. Math. Tripos, Part I, 1896.) 


38. A body can rotate freely about a fixed vertical axis for which its moment of 
inertia is 1 : the body carries a second body in the form of a disc which can rotate about 
a horizontal axis, fixed in the first body and intersecting the vertical axis. In the position 
of equilibrium the moments and product of inertia of the disc with regard to the vertical 
and horizontal axes respectively are A, 2?, F. Prove that if the system start from rest 
with the plane of the disc inclined at an angle a to the vertical, the first body will oscillate 
through an angle 

2 F . {B$ sin al 


ruivuau , r 

{B(J+I)}2 l (d+7)*J 


(Coll. Exam.) 


39. A gyrostat consists of a heavy symmetrical flywheel freely mounted in a heavy 
spherical case and is suspended from a fixed point by a string of length l fixed to a point 
in the case. The centres of gravity of the flywheel and case are coincident. Shew that, 
if the whole revolve in steady motion round the vertical with angular velocity £2, the string 
and the axis of the gyrostat inclined at angles a, 0 to the vertical, then 

fl 2 (l sin a sin 0+ b cos 0 ) -g tan a, 

and ifc sin 0 - A Q 2 sin 0 cos 0= Mg sec a { a sin (0 -a) + 6 cos (0 ~ a)}, 

where M is the mass of the gyrostat, a and b the coordinates of the point of attachment 
of the string with reference to axes coinciding with, and at right angles to, the axis of the 
flywheel, I the angular momentum of the flywheel about its axis and A the moment of 
inertia about a line perpendicular to its axis. (Camb. Math. Tripos, Part 1, 1900.) 


40. A system consisting of any number of equal uniform rods loosely jointed and 

initially in the same straight line is struck at any point by a blow perpendicular to the rods. 
Shew that if u, v, w be the initial velocities of the middle points of any three consecutive 
rods, w+4*+w=0. ( ColL Exam *> 

41. An y number of uniform rods of masses A, B , 0, ..., Z are smoothly jointed to 
each other in succession and laid in a straight line on a smooth table. .If the end Z be 
free and the end A moved with velocity V in a direction perpendicular to the line of the 
rods, then the initial velocities of the joints (AB), (BO), ... and the end ^are a , b, ... , z, 
where 

0«A (F+2a)+£(2a+£), Q=B (a+2b) + C(2b+ c), ..., 0=F(#+2y)-|-.£(2y4-^ 

and y+2*=0. (Coll. Exam.) • 

42. Six equal uniform rods form a regular hexagon loosely jointed at the angular 
points : a. blow is given at right angles to one of them at its- middle point, shew that the 

opposite rod begins to move with ^ of the velocity of the rod struck. 

oppuB (Camb. Math. Tripos, 1882.) 
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43. A body at rest, with one point 0 fixed, is struck ; shew that the initial axis of 
rotation of the body is the diametral line, with respect to the momenta! ellipsoid at 0, of 
the plane of the impulsive couple acting on the body. 

44. The positive octant of the ellipsoid a^/a 2 +y 2 /6 2 + 2 2 /c 2 = 1 has the origin fixed. 
Shew that if an impulsive couple in the plane 

a 2 a/ c 

act upon the octant, it will begin to revolve about the axis of z. (Coll. Exam.) 

45. An ellipsoid is rotating about its centre with angular velocity (a ly o> 2 , <*>3) referred 

to its principal axes ; the centre is free and a point (x, y, z) on the surface is suddenly 
brought to rest. Find the impulsive reaction at that point. (Coll. Exam.) 

46. Two equal rods AB, BC inclined at an angle a are smoothly jointed at B ; A is 
made to move parallel to the external bisector of the angle ABO: prove that the initial 
angular velocities of A j?, BC are in the ratio 

3 ^1 +2 sin 2 ; 1 - 18 sin 2 ^ . (Coll. Exam.) 

47. A uniform cone is rotating with angular velocity © about a generator when suddenly 
this generator is loosed and the diameter of the base which intersects the generator is fixed. 
Prove that the new angular velocity is 

(1 - k 2 ;4 ic 2 ) © sin a, 

where h is the altitude, a the semi-vertical angle, and Jc the radius of gyration about a 
diameter of the base. (Coll. Exam.) 


48. A rough disc can turn about an axis perpendicular to its plane, and a rough 
circular cone rests on the disc with its vertex just at the axis. If the disc be made 
to turn with angular velocity G, shew that the cone takes an amount of kinetic energy 
equal to 

£a 2 /{cos 2 a/A +sin fr/Cj. (Coll. Exam.) 


49. One end of an inelastic string is attached to a fixed point and the other to a point 
in the surface of a body of mass if. The body is allowed to fail freely under gravity 
without rotation. Shew that just after the string becomes tight the loss of kinetic energy 
due to the impact is 






where V is the resolved velocity of the body in the direction of the string just before 
impact, the string only touching the body at the point of attachment, ft m, n, X, p, v) are 
the coordinates of the string at the instant it becomes tight, and A, B, C are the principal 
moments of inertia of the body with respect to its principal axes at its centre of inertia. 

(Coll; Exam.) 
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THEORY OF VIBRATIONS 


76. Vibrations about equilibrium . 


In Dynamics we frequently have to deal with systems for which there 
exists an equilibrium-configuration, i.e. a configuration in which the system 
can remain permanently at rest : thus in the case of the spherical pendulum, 
the configurations in which the bob is vertically over or vertically under the 
point of support are of this character. If (q ly q 2 , . . . , q n ) are the coordinates 
of a system and L its kinetic potential, and if (a 1} a>, a n ) are the values of 
the coordinates in an equilibrium-configuration, the equations of motion 


d rdL\ _ dL 
dt \dq j dq r 


<r = l, 2 


must be satisfied by the set of values 


7 i = 0, g 2 = 0, g n = 0, ^ = 0, g 2 =0, ..., g» = 0, & = a 1} g 2 = a 2 . 

The values of the coordinates in the various possible equilibrium-con- 
figurations of a system are therefore obtained by solving for q ly q t , q n the 
equations 

|r° . ( 9 = 1 , 2 , 

in which q lt q 2j ..., q n are to be replaced by zero. 

In many cases, if the system is initially placed near an equilibrium-con- 
figuration, its particles having very small initial velocities, the divergence 
from the equilibrium-configuration will never become very marked, the 
particles always remaining in the vicinity of their original positions and 
never acquiring large velocities. We shall now study motions of this type*; 
they are called vibrations about an eqmlibrium-conftgurationf. 


* More strictly speaking, we study in this chapter the limiting form to which this type of 
motion approximates when the initial divergence from a state of rest in the equilibrium-configu- 
ration tends to zero ; the study of the motions which differ by a finite, though not large, amount 
from a state of rest in the equilibrium-configuration is given later in Chapter XVI: the discussion 
of the present chapter may be regarded as a first approximation to that of Chapter XVI. 

f The theory of vibrations has developed from Galileo’s study of the small oscillations of a 
pendul um. In the first half of the eighteenth century the vibrations of a stretched cord were 
investigated by Brook Taylor, D’Alembert, Euler, and Daniel Bernoulli, the last-named of whom 
in 1753 ennncisted the principle of the resolution of all compound types of vibration into inde- 
pendent simple modes. The general theory of the vibrations of a dynamical system with a finite 
number of degrees of freedom was given by Lagrange in 1762-5 (Oeuvres, 1 . p. 520). 


w, D. 
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In the present work we are of course concerned only with the vibrations of systems 
which have a finite number of degrees of freedom ; the study of the vibrations of systems 
which have an infinite number of degrees of freedom, which is here excluded, will be found 
in treatises on the Analytical Theory of Sound. 

We shall suppose that the system is defined by its kinetic energy T and 
its potential energy V, and that the position of the system is specified by the 
coordinates (q u q t7 ...» q n ) independently of the time, so that T does nob 
involve t explicitly: we shall also suppose that no coordinates have been 
ignored ; the kinetic energy T is therefore a homogeneous quadratic function 
of q if q 2 > q n > with coefficients involving q u q 2t ..., q n in any way. There 
is evidently no loss of generality in assuming that the equilibrium-con- 
figuration corresponds to zero values of the coordinates q l9 q t , gr n ; so that 
q it q z , <?!, q 2t ..., q n are very small throughout the motion considered. 

The coefficients of the squares and products of q 2 , ..., q n in T are 
functions of q u q 2 , as however all the coordinates and velocities are 

small, we can in approximating to the motion retain only the terms of lowest 
order in T, and so can replace all these coefficients by the constant values 
which they assume when q u q 2n ..., q n are replaced by zero. The kinetic 
energy is therefore for our purposes a homogeneous quadratic function of 
q lt q t ,...,q n with constant coefficients. 

Moreover, if we expand the function V by Taylor’s theorem in ascending 
powers of q l9 q 2 , ..., q n the term independent of q l9 q 2} ..., q n can be omitted, 
since it exercises no influence on the equations of motion ; and there are no 

dV 

terms linear in q u q 2t q ny since if such terms existed the quantities — 

oq r 

would not be zero in the equilibrium position, as they must he. The terms 
of lowest order in V are therefore the terms quadratic in q l9 q i9 ..., q n . 
Neglecting the higher terms of the expansion in comparison with these, 
we have therefore V expressed as a homogeneous quadratic form in the 
variables q l9 q 29 with constant coefficients. 

Thus the problem of vibratory motions about a configuration of equilibrium 
depends on the solution of Lagrangian equations of motion in which the kinetic 
and potential energies are homogeneous quadratic forms in the velocities and 
coordinates respectively, with constant coefficients. 

77. Normal coordinates. 

In order to solve the equations of motion of a vibrating system, we write 
the expressions for the kinetic and potential energies in the form 

+«*?**+ — +*«»&»*+ 20 ^ 3 , 5 , + 2 a* + 2 a n . hn q r ^ l q n ), 

+$■?**+ ... + b, m<I* + 2&i*Si?a+ 2b*q 1 q,+ ... + 26 n _, _ „ <£ n _! ; 
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of these T is (§ 26) a positive definite form ; and the determinant formed 
of the quantities a rs is not zero (since if this condition is not satisfied, 
T will depend on less than n independent velocities). The equations of 
motion are 


dt \dq r ) dq r 


(r = l, 2 ,...,»); 


if a change of variables is made, such that the new variables (g/, q^, 
are linear functions of (q l3 q 2i ^ n ), the new equations of motion will be 


d_(d 
d£ \3£// 


(r = 1, 2, ..., n). 


and these equations are clearly linear combinations of the original equations. 

Suppose then* that the original equations of motion are multiplied 
respectively by undetermined constants m 1} rru, m n , and added together. 
The resulting equation will be of the form 


d?Q 

d# 


+ XQ = 0, 


where Q — A + k^q 2 + . . . + h n q n , 

provided the constants m ly m 2 , m n , A^ h 2 , ..., X satisfy the equations 
buMh. -f* ^12^2 bi n 7 n, n = X (®ii^ni " 1 “ ^12^2 " 4 " • • • * 4 * = ^i» 

+ 620^2 H- ... + = X(a 21 w 1 -f + ... + Chn^n) ==X^2, 


Wh “1“ &na^2 4* »** 4" — X (fljH ffli 4" ®n2^2 4 » • . "4" ®n»Wn) === XAj^. 

These equations can coexist only if X is a root of the determinantal equation 
o 11 X — h n , a^X — Z>i2> • • ., #i«X A lw j 9. 

#21 X — &2J, #22 X — & 22 , * • . > #2»X 


UtuX —■ A ni , ......... | 

Moreover, if Xi is any root of this equation, we can determine from the 
preceding equations a possible set of ratios for m lt ..., m n , hi, A,, ..., A»; 
these ratios may, in certain cases, be partly indeterminate, but in all cases at 
least one function Q can be obtained in this way, satisfying the equation 

Now let a linear change of variables be effected so that the quantity Q 
so determined is one of the new variables: there will be no ambiguity in 

* This method of proof is due to Jordan, Comptes Bendus , ixxrr. (1872) p. 1395. 

12—2 
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denoting the new variables by q u q i9 q n ; we shall take q x to be identical 
with Q, so that the above equations are satisfied by the values A x = 1, ^ = 0, 
h n = 0. Since the form T is a positive definite form, the coefficients 
a*,, a nn of the squares of q 2) q Z9 q n will not be zero: so instead 
of g 2 , q%, q n we can again take new variables q x> q 2 \ q n f , where 

-do A 

Qi ~ }/» 9s = 4* ~r~ 5=5 ff/ + “7“ Qi * ••• » 

-o-n 

and 4,., is the co-factor of Or$ in the discriminant of T. It is found without 
difficulty that by this change of variables the terms in q x q S9 q x q Zl q x q n are 
removed from T: so we can assume that a^, a» 3 are zero. 


Now introducing the conditions A, = l, &, = <), ^ = 0, A n =0, 0 ^ = 0, 

...» = 0 in the equations which determine Wj, ?n 2 , ...» m n , h 2> 

we obtain the values 

= l/diu »i a 0, 7W* = 0, m w = 0, 

6 U = ^21 — 0, 6 31 = 0, ... , = 0. 


It follows that the equation 

has the form 
while the equations 
have the form 


d/dT\ 

__dv 


dt \3ji/ 

dq 1 



= 0, 


d fdT\ 
dt \d(j[r) 

II 

(r= 2,3, 

d /dF\ 

dV' 

(r- 2,3, 

dt \ dq r J 

li 

1 

1 


where T* = T-\a n q?> F' = V-\\ia lx q?> 

so that T r and V' do not involve q x and q x . 

This last system of equations may be regarded as the system of equations 
corresponding to a vibrational problem with (n — 1) degrees of freedom. 
Treating them in the same manner, we can isolate another coordinate g 2 
such that if 


(where X* and a» are certain constants), then T" and V" do not involve q % or 
and the coordinates q z , g 4 , q n are determined by the equations of 
a vibrational problem with (n — 2) degrees of freedom, in which the kinetic 
and potential energies are respectively T” and F". 

Proceeding in this way, we shall finally have the variables chosen so that 
the kinetic and potential energies of the original system can be written in 
terms of the new variables in the form 

— + «n»?n), 

F= J (fin#* 4* $8 5ft 2 4* . . . + finn<ln)t 


where Am are constants. 
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If finally we take as variables the quantities *Ja u q u .... ^a wl q n , 

instead of q u g 2 , ..., q n> the kinetic and potential energies take the form 

V = \ (fhq i + fhQ 2 + - - • + f^n9n)i 
where stands for j3 kk /a kk . 

In this reduction it is immaterial whether the determinantal equation has 
its roots all distinct or has groups of repeated roots. The final result can be 
expressed by the statement that if the kinetic and potential energies of a 
vibrating system are given in the form 

T = i («ii ?i 2 + Om q% + - • • + a nn q n 2 -h 2^ q x g 2 + . . . + 2 g»-ig«), 

V = \ (fin qf b&q 2 “f* ... + b nn q n 2 -f* 26 12 gj -f- ... -4- %bn—i, nqn—i qn)> 

it is always possible to find a linear transformation of the coordinates such 
that the kinetic and potential energies , when expressed in terms of the new 
coordinates , have the form 

T^iiqii 2 + g 2 2 4- ... 4- qn)y 

V = 0^1 Ji 2 + fj^q 2 + ••• 4- Pn qn)} 

where the .quantities ^ are constants . These new coordinates are 

called the normal coordinates or principal coordinates of the vibrating sysfcem. 

Now it is a well-known algebraical theorem that the roots of the determi- 
nantal equation 

— bn , a^X &i2, ...» OqjiX. b ln | == 0 

CtjlX — ^21 > *“** b%2 1 • •• ». b^n 


a n \X — b n i a nn X b n n \ 

are the values of X for which the expression 

(a^X — bf) q 2 + (a&X — 622 ) q% 4- • • • 4* (a nn X b n7 ^) q^ 4~ 2 (a^X bf) $ 1(^2 4* * *• 

4* 2 h«— i f ») 

can be made to depend on less than n independent variables (which will be 
linear functions of q lf g 3 , ...» q n ). Since this is a property which persists 
through any linear change of variables; we see that the determinantal equation 
is invariantive, i.e. if qf q 2y ..., qf are any n independent linear functions of 
q lf q 3 , ..., q n} and if T and V when expressed in terms of q t \ qf ..., g» take 
the form 


(of g/ 2 4- af qf* + . . . 4* ql qf 4- • • •)» 
V~^ (bn qi 2 + bg& g 3 2 4~ ••• 4* 2635 q Xm q 2 4* . . •)> 
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then the roots of the new determinantal equation jjar/X — 6 r /|i==0 are the 
same as the roots of the original determinants! equation jja rf \ — & r ,jj = 0. 

But when the kinetic and potential energies have been brought by the 
introduction of normal coordinates to the form 

#? + ... + 

V=i \ + + pn%n)> 

the determinantal equation is 

j X — fa 0 0 0 ... o | = o, 

! 0 \-ih 0 0 ... 0 

j 0 0 X — 0 ... 0 


0 0 0 0 ... X — fin 

so its roots are It follows that the constants which 

occur as the coefficients of the squares of the normal coordinates in the potential 
energy , are the n roots {distinct or repeated) of the determinantal equation 
II «r*X — b,. g || == 0, where On, a lt , ..., b n , b 12> ... are the coefficients in the original 
expressions for the kinetic and potential energies . 

It will be seen that the problem of reducing the kinetic and potential energies to their 
expressions in terms of normal coordinates is essentially the problem of simultaneously 
reducing each of two given homogeneous quadratic expressions in n variables to a sum of 
squares of n new variables ; the fact that T is a function of the velocities while V is a 
function of the coordinates does not affect the question, since the formulae of transforma- 
tion for the velocities q lf q$ n ..., q n are the same as the formulae of transformation for the 
coordinates q l9 

It might be supposed from the foregoing that it is always possible to transform 
simultaneous!} each of two given homogeneous quadratic expressions in n variables to a 
sum of squares of » new variables; but this is not the case ; for example, it is not possible 
to transform the two quadratic expressions 

ox 2 -*- bxy+az* and cx*+dxy+cz~ 

to the forms 

P+rf-t- {* a nd ct^ + ^+yf 2 , 
where £, 17, ( are linear functions of x, y, z. 

The conditions which must be satisfied in order that two given quadratic expressions 

may be simultaneously reducible to the form 

«n &*+ ojttfe 2 +— + o* tn$**9 


&11 +— +&»£** 
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are, in fact, that the elementary divisors ( Elementartkeiler ) of the determinant |j a rf X - b r8 |j 
shall be linear*. If however one of the two given forms is a definite form (as we saw was 
the case with the kinetic energy in the dynamical problem),, the elementary divisors are 
always linear, and the simultaneous reduction to sums of squares is therefore possible ; 
this explains the circumstance that the reduction can always be effected in the dynamical 
problem of vibrations. 

The universal possibility of the reduction to normal coordinates for dynamical systems 
was established by Weierstrass in 1858+ ; previous writers (following Lagrange) had 
supposed that in cases where the determinantal equation had repeated roots a set of 
normal coordinates would not exist, and that terms involving the time otherwise than in 
trigonometric and exponential functions would occur in the final solution of the equations 
of motion. 

78. Sylvester's theorem on the reality of the roots of the determinantal 
equation. 

We have seen in the preceding article that by introducing new variables 
which are linear functions of the original variables, it is always possible to 
reduce the kinetic and potential energies of a vibrating system to the form 

T— i (q* + q* + ... + <?n a )» 

V— k (\?i* + + * • • + hnqn). 

The question arises as to whether this transformation is real, i.e. whether 
the coefficients m u wi*, A,, A 9 , ..., A* which occur in the trans- 

formation are real or complex. Since these coefficients are given by linear 
equations whose coefficients, with the possible exception of the roots X^Xg,...^ 
of the determinantal equation, are certainly real, the question reduces to an 
investigation of the reality or otherwise of the roots of the equation 


ctiiX — bn 

t 

i 

r 

• 

• •• ^n»X — " Ai» — 0; 

Ug iX Ajj 

(IggX — Ass 

... u&ftX — 

°mX — Am 

a«sX— Am ... 

... CZ^nX bfM 


it being known that the quantities a** and b„ are all real, and that 
Gnji* + a^q* +••« + + - * » + 2a n ^.i in q n —iq n 

is a positive definite form. 

Let A denote J the determinant ||a*,X— A*||, and let A x denote the 
determinant obtained from it by striking out the first row and first column ; 
let As denote the determinant obtained from A by striking out the first two 

* Cf. Mnth’s treatise on Elementartheiler (Leipzig, 1899); or B6cher’s Introduction to Higher 
Algebra (New York, 1907). 

+ Cf. Weierstrass’ Collected Works , Yol. i. p. 238. 

X The following proof is due to Nanson, Mess, of Math . xxvi. (1896),. p. 59. 
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rows and first two columns, and so on. Then in any symmetrical deter- 
minant, say 

D = a„ a 12 a,„ where a TS = a* r 

&2n 


Qni 

. . , ... 3D dD {dD \ # n 

it is known that 5 — ~ { — =* — - — , 

da u ScfjK \dctjJ da n da& 


and hence if vanishes the quantities D and ^ g ~ must have opposite 

signs; thus we have the result that in the series of quantities 

A, Aj, A*, A n (where A n = l), 


if any one member of the series vanishes for a given value of X, the two 
adjacent members must have opposite signs for that value of X. 


Let A r denote the determinant formed from A y by replacing X by unity 
and each of the quantities b rs by zero, so that A r is the coefficient of the 
highest power of X in A r . Since 

&22*?2 2 + 4* ®nn?n 2 "l “ 2<Z 12 ^x “1“ •••*+■ nQn—i Qn 


is a positive definite form, A r is positive for all values of r from 0 to w. 
Thus the coefficients of the highest powers of X in the functions A, A 1} A n 
are all of the same sign ; and therefore as X increases from — oo to -f oo , 
these functions lose n changes of sign. 

Now since A n is not zero and A r _ 2 , A r+1 have opposite signs when A r 
vanishes, it follows that the functions A, A la A 2 , A n cannot lose or gain a 
change of sign except when X passes through a root of A. But as X passes 
from — oo to +oo, the functions lose n changes of sign ; and hence the 
n roots of the determinant A are all real. The transformation to normal 
coordinates is therefore always a real transformation*. 

Moreover, since a change of sign is lost in the pair A, A*, every time that X 
passes through a root of A, it is evident that A 1 must change sign when X 
increases from one root of A to the consecutive root, and hence that the 
n roots of A are separated by the (n — 1) roots of A x : similarly the roots of 
each of the functions A r are separated by the roots of the function A r+1 : 
Now A* has no roots: and if A„_x has the same sign at X = 0 as at X = — oo, 
the root of the function Am will not be negative. If moreover A n _ 2 has 
the same sign at X = 0 as at X = — oo , neither of the roots of A^ will be 
negative: for if this condition is satisfied, A n _ 2 must have either two 
negative roots or no negative roots, and there cannot be two negative 
roots since there is no negative root of A n _x to separate them. Similarly in 


* Sylvester, Phil. Mag. (4) i v. (1852), p. 138: UoU. Papers, i. p. 378. 
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general the condition that none of the functions in the series A, A ls A a , A„ 
shall have a negative root is that each of the functions must have the 
same sign at X = 0 as at X = — oo . Hence the condition to be satisfied 
in order that all the roots of A may be positive is that each quantity A r 
shall have at X = 0 the same sign as (— l) n ~ r , i.e. that each of the 
determinants 


bn 

bi 2 ... bi n , 

62s 


... bzn | , 

b a 

b. tt - 

■ • b 3n 


&22 ••• b‘2n j 

632 

^33 

••• b 2n J 

b a 

^44 • 


. ! 

! 


b<irt 

h h ! 

Ona ... (/««. ! 

hnO 


... bnn 

hnA 


• &«n 


shall be positive. But these are the well-known conditions that the quadratic 
form 

4 ^ 22 ^2 2 4 • 4 4 25 12 £i ^2 4 • • • 4* n (Jn—i $n 

shall be a positive definite form. Hence finally the condition that the deter- 
minantal equation || a rg X — b r8 JJ = 0 shall have all its roots positive is that 
the quadratic form 

Kq? + b&q£ 4 ... 4 &«n?» + 26 12 ^? 2 4 ... 4 2& n _ 1> q n 
shall he a positive definite form , i.e. that the potential energy in the vibratory 
motion shall he essentially positive . 

79. Solution of the differential equations; the periods; stability . 

In order to express the configuration of any vibrating system in terms of 
the time, we first determine the normal coordinates of the system, and 
express the kinetic and potential energies in terms of them, so that these 
take the form 

T = i(q* + q2 2 + + £» 2 )> 

V~ i 4 ^2?2 2 4 * • • + 

where (q lf q 2 , are the normal coordinates, and (X^X,, ...,X») are the 
roots of the determinantal equation || a^X — b r8 1| = 0 ; these quantities 
(Xi, Xg, ..., Xn) have been shewn in the last article to be all real. 

The Lagrangian equation of motion for any coordinate q r , namely 
d(dT\_dT = _dr 
dt \dq T ) dq r d q r 9 

is therefore 

£.4X^ = 0. 

The solution of this equation is 

q r * A r cos (V \ r t 4 B r ) , if X r is positive, 

. q r ~A r t + B r , if X r is zero, 

fi r s=s A r e ^ " ^ 4 B r e ~ ^ ~ Xrt 9 if X r is negative, 
where in each case A r and B r denote constants of integration. 
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It appears from these equations that if all the normal coordinates and 
‘ velocities except one, say g r , are initially zero, and if the constant A r corre- 
sponding to the non-zero coordinate is positive, then the coordinates 
...»?*) will be permanently zero,and thesystem will perform 
vibrations in which the coordinate q r is alone affected Moreover the configuration 
of the system will repeat itself after an interval of time 2?r/VA r . This is usually 
expressed by saying that each of the normal coordinates corresponds to an 
independent mode of vibration of the system , provided the corresponding 
constant is positive ; and the period of this vibration is 27r/V\.. 

Moreover, if the system be referred to any other set of coordinates which 
are not normal coordinates, these coordinates are linear functions of the 
normal coordinates; and the normal coordinates perform their vibrations 
quite independently of each other ; thus every conceivable vibration of the 
system may be regarded as the superposition of n independent normal 
vibrations. This is generally known as Daniel Bernoulli's principle of the 
superposition of vibrations*. 

If the quantities (X u X*, ... , X„) are not all positive, it appears from the 
above solution that those normal coordinates q r which correspond to the 
non-positive roots Xr will not oscillate about a zero value when the system is 
slightly disturbed from a state of rest in its equilibrium position, but will 
increase so as to invalidate the assumption made at the outset of the work, 
namely that the higher powers of the coordinates can be neglected. In 
this case therefore, there will not be a vibration at all, and the equilibrium 
configuration is said to be unstable. If however the initial disturbance is 
such that these normal coordinates which correspond to non-positive roots 
Xr are not affected, the system will perform vibrations in which the rest 
of the normal coordinates oscillate about zero values. 

The normal modes of vibration, which correspond to those normal 
coordinates for which the corresponding root X* is positive, are said to 
be stable. If the constants Xr are all positive, the equilibrium-configuration 
as a whole is said to be stable. The condition for stability of the equi- 
librium-configuration is therefore, by the theorem of the last article, that 
the potential energy of the vibrating system shall be a positive. . definite form . 

This result might have been expected from a consideration of the integral of energy; 
fin* this integral is 

T+ F*A, 

where rand Fare the quadratic forms which represent the kinetic and potential energies, 
and where h is a constant This constant k will be small if the initial divergence from the 
equilibrium state is small But T is a positive definite form 5 and if F is also a positive 
definite fora, we most have T and F each less than so T and F will remain 
throughout the motion : the motion will therefore never differ greatly from the equilibrium- 
configuration, Le. it will be stable. 

* HiiUnrc it FAeadtme it Berlin, mute 1768, p. 147. 
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80 . Examples of vibrations about equilibrium . 

We shall now discuss a number of illustrative cases of vibration about 
equilibrium. 


(i) To find the vibration^period of a cylinder of any cross-section which, can roll on the 
outside of a perfectly rough fixed cylinder. 

Let * be the arc described on the fixed cylinder by the point of contact, s being 
measured from the equilibrium position; let p and p be the radii of curvature of the 
cross-sections of the fixed and moving cylinders respectively at the points which are in 
contact in the equilibrium position; p and p being supposed positive when the cylinders 
are convex to each other: let M be the mass of the moving cylinder, J/£- its moment of 
inertia about its centre of gravity, and c the distance of the centre of gravity from the 
initial position of the point of contact in the moving cylinder. 


If a denotes the initial angle between the common normal to the cylinders and the 
vertical, then a+s/p is the angle between the common normal at time t and the vertical, 
a -M/p -M/p' is the angle made with the vertical by the line joining the centre of curvature 
of the moving cylinder with the original point of contact in the moving cylinder, and 
8/p+8jp is the angle made with the vertical by the line joining the last-named point to 
the centre of gravity of the moving cylinder. The angular velocity of the moving cylinder 
is therefore 


so its kinetic energy is 


The potential energy is 


r-m «•+<■> 


i 2 . 


V=Myx height of the centre of gravity of the moving cylinder above some fixed position 
~Mg *|{p+p / ) cos -p'cos^a+^+jj^+ccos 

Neglecting a 3 and constant terms, this gives 

v =lMg {e±{L cos «-« * 

The Lagcangi&n equation of motion, 

d (Z T\ dT dV 

a*’ 

gives M (P+c*) Q + cos a-c *-<>, 

and the vibrations are therefore given by the equation 

#«.dcos(X*-M), 

where A and c are constants of integration to be determined by the initial conditions, and 
X is given by the equation 

The vibration-period is 2irfk. 

(ii) To find the periods of the normal modes of vibration about an equilibrium-configura- 
tion of a particle moving on a fixed smooth surface under gravity . 

The tangent-plane to the surface at the point occupied by the particle in the 
equilibrium-configuration is evidently horizontal : take as axes of x and y the tangents to 
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the lines of curvature of the surface at this point, and as axis of 2 a line drawn vertically 
upwards : so that the equation to the surface is approximately 

x 2 y £ 

2— 4 . *l_ 

2Pi **’ 

where pi and p 2 denote the principal radii of curvature, measured positively upwards. 
The kinetic energy and potential energy are approximately 

T—\m (where m is the mass), 

and r~ mgz 


fx 2 y 2 \ 

nff Wi + 2pt)' 


It is evident from these expressions that x and y are the normal coordinates: the 
equations of motion are 

.v + and y + — y=0, 

Pi 

and the periods of the normal modes of vibration are therefore 


and 2 tt 


(iii) To find the normal modes of vibration of a rigid body , one of whose points is fixed , 
and which is vibrating about a position of stable equilibrium under the action of any system 
of conservative forces. 

Take as fixed axes of reference OXYZ the equilibrium positions of the principal axes of 
inertia of the body at the fixed point; the moving axes will be taken as usual to be these 
principal axes of inertia. We shall suppose the position of the body at any instant 
defined by the symmetrical parameters (£ , y, £, x) § 9 ; we regard £, 17, £ as the 
independent coordinates of the system, x being defined in terms of them by the equation 

f*+i 7 *+C*+X J = 1 ' 

The components of angular velocity of the body about the moving axes ate (§ 16 ) 

f“i = 2 (x£+Cv -vC- £?)> 
j «*= 2 ( - £|4-x4 +it-nx)> 

U ,=2 (r)i-&)+xt- Cx)- 

On account of the smallness of the vibration, we regard f , 77, f as small quantities of 
the first order; x therefore differs from unity by a small quantity of the second order, and 
so we have, correctly to the first order of small quantities, 

©s==2 £, 

and the kinetic energy of the body, which is given by the equation 

2 T**A&x*+ C » 3 * 

where A, £, 0 are the principal moments of inertia at the point of suspension, can be 
written 

T= 2 ( 4 *+& 7 *+<£*). 

The potential energy is some function of the position of the body, and therefore of the 
parameters (£, 77, f) ; let it be denoted by F (£, 77, f). 
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Since zero values of (£, rj, f) correspond to the equilibrium position, there will be 
no terms linear in (£, 77, f) when V is expanded in ascending powers of (£, 7, f) : the lowest 
terms are therefore of the second order ; neglecting terms of higher order, we can therefore 

nte r=a|2+67 2 +<^+2/ J? f+2 5 rf£+2A^, 

where a, b, c, /, g 9 h are constants. 

The problem of determining the normal coordinates is therefore the same as that 
of reducing the two quadratic expressions 

(A$*+Bf+CC\ 

\a£*+br,*+cC*+2fyC+ty&+2H% 

to the form 

(A 1 a?+Biy 2 + 

[aixP-b biyZ+Ci#, 

where (x, y, z) are linear functions of (£, 17, £). 

Now the equation, referred to the fixed axes, of the momenta! ellipsoid in its equi- 
librium position is 

AX 2 +BY 2 +CZ 2 = 1; 

consider in connexion with this the quadric whose equation is 
aX 2 +bY 2 +cZ 2 + 2/ YZ+ 2gZX+ 2hX7= 1, 

which we shall call the u ellipsoid of equal potential energy ” ; and determine the common 
set of conjugate diameters of these quadrics. Let (X\ Y', Z') be the coordinates, referred 
to these conjugate diameters, of a point whose coordinates referred to the fixed axes 
are (X, Y 7 Z\ and let the equations connecting (X', Y', Z') and £ 5 r, Y, Z) be 

tX^hX'+m^'+^Z', 
lY^bX'+msY'+nsZ', 
iZ =l^X f 4“ 7W3 Y'+n B Z'. 

By this transformation the equations of the quadrics are reduced to the form 

(A 1 X ,2 +B 1 Y ,2 +C 1 Z f2 ^l > 

\a 1 X' 2 +b 1 Y'*+c 1 Z' 2 ml* 

and therefore the transformation which gives the normal coordinates in the dynamical 
problem is 

&=l 1 X + m$+1l 1 Z 7 
-<17 = l%x 4 - m 2 y 4 - n%z 7 
if ==^+^3^+%^ 


It follows that iii a normal mode of vibration, say that in which x alone varies, the 
quantities (f, 17, f) will be permanently in the ratio 

£ : V * f*^i : ^2 : h‘ 

But from the definitions of § 9 it is evident that f, 17, f are, to the first order of small 
quantities, proportional to the direction-cosines of the line about which the rotation 
of the rigid body takes, place, and consequently the normal mode of vibration of the 
rigid body consists of a small oscillation about a line whose equation is 


i.e. about the line 


X: Y : Z=h : 

0 , z'=o, 

which is one of the common conjugate diameters of the two quadrics. 
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Hence finally we have the result that the normal vibration s of the body are small 
oscillations about the common conjugate diameters of the momental ellipsoid and the ellipsoid 
of equal potential energy . 

(iv) To find the normal coordinates and the periods of normal vibration in the system 
of three degrees of freedom for which 

T=l(JP+y*+Pj, 

l { p 2 +y 2 ) + 2 ac (x+y) + q 2 z*}, 

where a is small .in comparison with p and q ; and to skew that if such a system be let 
go from rest with y and 2 initially zero , the vibration in x will have temporarily ceased 
after a time irp (q 9 - p?)la 9 , and that there will then be a vibration of the same amplitude in 
y as the original one wa* in x. (Coll. Exam.) 

The form of the kinetic and potential energies suggests the transformation 

2 £, x-y-fy, 

which gives 

/*-**+?+**, 

t K=p*f*+,p¥+2 azt+MV. 

The variable rj is therefore a normal coordinate: to reduce the remaining terms in the 
kinetic and potential energies to sums of squares, we write 

and then we have 

T -* + * + » { ,+ (?^?} <'■ 

The variables 17, { are therefore the normal coordinates. 

Suppose that initially we have 

x=0 i y*«0, «=0, 

and suppose that it is so small that its product with other small quantities can be 
neglected. Then to this degree of approximation we have initially 

The vibrations of the normal coordinates 17 and <f> are therefore given by the equations 
9 ~|*coe pt, 

<j>~lhoos — JSrjffi. 

i-i 

The last equation can be written 

4 >~l*ooapt ooe -jfi— +& B inptmn 
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The motion can therefore be approximately represented initially by 

cos pt y <p =%k cos pt, 
or 

x— k cos pt, y=0. 

After an interval of time irp (fl*— p*)AA the motion is approximately represented by 

rj^hk cos pt, <{)~ - hk cos pt, 
or 

x==0, y« — k cos pt; 

which establishes the result stated. 

81 . Effect of a new constraint on the periods of a vibrating system. 

We shall now consider the effect produced on the periods of normal 
vibration of a dynamical system about a configuration of stable equilibrium 
when the number of degrees of freedom of the system is diminished by the 
introduction of an additional constraint. 

Suppose that the original system is specified in terms of its normal 
coordinates (q u q i} q n ), so that the kinetic and potential energies have 
the form 

£ (Si 8 + q* + + 9» 2 ), 

V ^ 4 (W + '^-*q 2 + *• • + j 
and let the additional constraint be expressed by the equation 

/(Si> q%)=*o. 

Since q u q t , ..., q n are small, we can expand the function f in ascending 
powers of q lt q t , q n , and retain only the first terms of the expansion: we 
can thus express the constraint by the equation 

A& -I- A& + ... + A n q n = 0, 

where A 1} ...» A n are constants. As the equilibrium-configuration is supposed 
to be compatible with the constraint, there will be no constant term. By 
means of this equation we can eliminate q n : we thus have 

T—$\qi*+q*+ ... 4- 4- (Aji + ••• + A^ <J n -i) s j , 

V— 4 . . . 4* ^ 2 »—i fn—i + 2 (-dlji 4* ... 4 4 n -i J«r-i) s | > • 

The Lagrangian equations of motion of the constrained system are there- 
fore the (n — 1) equations 

q r 4 - \?qr 4* Ay -j-j - 8 (Axqi 4 ... 4* Qn-i) 4* (-di9i 4* ... 4* A n ^i 3n— i)j — 0 

(r » 1, 2, ..., n— 1), 

or 9r + V9r4-Mr = 0 (r - 1, % . n - 1) 
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where 

ft = -j-fAfit + ... + .4 + -j^(-4i?i + — + *4«-i?n-i) 

Jti n 

§» Xf!q n 

“ in ’ 

so the equations of motion of the constrained system can be written in the 
form of the n equations 

q r -f- Xy s q r pA r = 0 {r = 1, 2, 

where is undetermined. 

Now consider a normal mode of vibration of the modified system, defined 
bv equations 

q x — a x cos Xt, q 2 — a * cos Xt, q n — ^n cos Xt, cos Xt. 

Substituting in the equations of motion, we have 

a r (V “ ^ 2 ) + vA r = 0 (r = 1, 2, ..., «). 

Substituting the values of a lt c^, ..., given by these equations in the 
equation 

A& -f ... + = 0, 

we have 

A* , ^2 2 , , -dn 2 _ n 

V-x* + V-^* + ”‘ + x 0 4 -x* 

This equation in X s has (n-~ 1) roots, which from the form of the equa- 
tion are evidently interspaced between the quantities X x 2 , X 2 2 , X n 2 : the 
quantities 2 tt/X corresponding to these roots are the periods of the normal 
modes of vibration of the constrained system, and it therefore follows that 
the (n — 1) periods of normal vibration of the constrained system are spaced 
between the n periods of the original system. 

SSL The stationary character of normal vibrations. 

We shall next consider the effect of adding constraints to a dynamical 
system to such an extent that only one degree of freedom is left to the 
system. Let (q u q 2 , q n ) be the normal coordinates of the original 
system ; the constraints may, as in the last article, be represented by linear 
equations between these coordinates, and can therefore be expressed in the 
form 

qs=frq, qn=p n q, 

where p u ft*, /% are constants and q is a new variable which may be 
taken as defining the configuration of the constrained system at time t. 

Let the kinetic and potential energies of the original system be 
y ^ h + X/g* 2 4- ... + Xn^n 2 ), 



193 


81 - 83 ] Theory of Vibratiom 

so 27r/Xi, 27r/Xa, 27 r/Xn are its periods of normal vibration: the kinetic 
and potential energies of the constrained system are then 

T =* i (j*i* + pf + ... + /*»*) g 2 , 

F-i (V^ a + W + ... + 

The period of a vibration of the constrained system is therefore 27r/X, 
where X is given by the equation 

V 2 = Hh » » « 4" X >t s ffcn 2 

If the constraints are varied, this expression has a stationary value when 
(% — 1) of the quantities fH, /* 2 , pn are zero: this stationary value is one 
of the quantities Xj 2 , X^, X n 2 : and thus we have the theorem that when 
constraints are put on the system so as to reduce its number of degrees of 
freedom to unity, the period of the constrained system has a stationary value 
for those constraints which make the vibration to be a normal vibration of the 
unconstrained system . 

83. Vibrations about steady motion. 

A type of motion which presents many analogies with the equilibrium- 
configuration is that known as the steady motion of systems which possess 
ignorable coordinates: this is defined to be a motion in which the non- 
ignorable coordinates of the system have constant values, while the velocities 
corresponding to the ignorable coordinates have also constant values. 

One example of a steady motion is that of the top, discussed iri § 72; as another 
example we may take the case of a particle which is free to move in a plane and is 
attracted by a fixed centre of force, the potential energy depending only on the distance 
from the centre of force; for such a particle, a circular orbit described with constant 
velocity is always a possible orbit, and this is a form of steady motion, since the radius 
vector is constant and the angular velocity 0 corresponding to the ignorable coordinate 6 
is also constant. 

In many cases, if a system is initially in a state of motion differing only 
slightly from a given form of steady motion, the divergence from this form of 
motion will never subsequently become very marked ; we shall now consider 
motions of this kind, which are called vibrations about steady motion. 

The steady motion is said to be stable * if the vibratory motion tends to 
a certain limiting form, namely the steady motion, when the initial disturb- 
ance from steady motion tends to zero. 

Let (pi,p & be the ignorable and (gi, $,.».>?*) be the non-ignorable 
coordinates of the system. Corresponding to the ignorable coordinates, there 
will be k integrals 



* This definition is dae to Klein and Sommexfeid. 


(r=l, 2, 
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where 0 U /9 2 , are constants. We shall suppose that these constants 

have the same value in the vibratory motion as in the undisturbed steady 
motion of which it is regarded as the disturbed form; this of course only 
amounts to coordinating each vibratory motion to some particular steady 
motion. 


We suppose the system conservative, with constraints independent of the 
time ; let its kinetic energy be 

S 2 2 bijqipj 4* \ 2 2 Cijpipj, 

i~lj=l i—l j=l t=l j=l 

where the coefficients ay, c# are functions of q l9 q 2 , q n - 
The integrals corresponding to the ignorable coordinates are 


2 Cijpi + 2 bijqi ~ fij 
i t 


O’- 1. 2, 


Let C# be the minor of in the determinant formed of the coefficients 
Cij, divided by this determinant; then solving the last equations for the 
quantities p r , we have 

p r = 2 O r9 (ft* — 2 big qt). 

s l 

Substituting for p l9 ps, p* in the above expression for T, and utilising 
the properties of minors of determinants, we have 

T = £ 2 (a {j - 2 Cigbabjg) + i 2 G^ftift*. 

i, j l y a l, * 

Now perform the process of ignoration of coordinates. Let R be the 
modified kinetic potential, so 

R=T-V-£p r ft r 

r=l 

= J 2 (ciij — 2 Gisbubjg) q t qj 4- 2 G r8 $ T buqi — J 2 G^ftift* — V. 

i,J h* hr,s l r s 

We can without loss of generality suppose that the values of q u q 2 , q n 
in the steady motion are all zero. If then the coefficients in R are expanded 
in ascending powers of q lf q Q , ..., q n by Taylor’s theorem, and all terms in the 
expression of JR thus obtained which are above the second degree in the 
variables q l9 q it q n , q l9 q 8i ..., q H are neglected in comparison with the 
terms of the second degree, we obtain for R an expression consisting of terms 
linear and quadratic in q l9 q 2 , q n) q u q %9 q n . Now the terms which 
are linear in q u g 2 , q n and independent of q l3 q n disappear auto- 

matically from the equations of motion 


d_ /dR\ dR 
dt \dqj dq T 


(r = l, 2, n\ 


and these terms can therefore be omitted. Moreover, since the equations are 
satisfied by permanent zero values of q u q^ q n > it is evident that no terms 
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linear in q l9 q 2 , q n and independent of q lt q 2t can be present in jB. 

It follows that the problem of vibrations, about steady motion depends on the 
solution of Lagrangian equations of motion in which the kinetic potential is a 
homogeneous quadratic function of the velocities and coordinates , with constant 


The difference between vibrations about equilibrium and vibrations about 
steady motion consists in the possible presence in the latter case of terms of 
the type q r q 8 (i.e. products of a coordinate and a velocity) in the kinetic 
potential. These are called gyroscopic terms. The vibrations about steady 
motion of a system are in fact the same thing as the vibrations about 
equilibrium of the reduced or non-natural (§ 38) system to which the problem 
is brought by ignoration of coordinates. 

The equations of motion for the vibrating system are therefore 


d /9jB\ 
dt \dqj dq r 


where R can be written in the form 


0 


(r = l, 2, ...,»), 


and where 


R — 4 2 <Xrg q r q 8 + ^ 2 firsQrqs + 2 r /r»?r^a (?*> $ — lj 2, , Jl), 

r,s r,s r,s 

&rs “ a sr> firs ** fisri 


but where y rs is not in general equal to 7^. The equations of motion in the 
expanded form are 

qi “ fin qi + a i 2^2 + (721 712) q% — fiizqi + + (731 yf) js fiizq$ + • • • ~ 0 , 

- «2i §1 + (712 - 721) - fi*q2 + + (7 « - 72s) q* - fi* % + - . . — 0, 

etc. 

These are linear equations with constant coefficients, which are of the same 
general character as the corresponding equations in the case of vibrations about 
equilibrium ; they differ only in the presence of the gyroscopic terms, which 
involve the coefficients (7«r — 7™)- The presence of these terms makes it 
impossible to transform the system to normal coordinates*; but as we shall 
next see, the main characteristic of vibrations about equilibrium is retained, 
namely that any vibration can be regarded as a superposition of n purely 
periodic vibrations, which we shall call (as before) the normal modes of 
vibration of the system* 


84. The integration of the equations . 

We shall now shew how the nature of the vibrations can be determined, 
by integration of the equations of motion. 

* That is to say, impossible to transform the system to normal coordinates by a point-trans- 
formation : it is possible to effect the transformation to normal coordinates by a contact- trans- 
formation, and this is actually done in Chapter XVI. 


13—2 
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It will be convenient first to transform them into a system of equations 
each of the first order. Let R denote the modified kinetic potential of the 
system, -so that in the vibratory problem 2? is a homogeneous quadratic 
function of q u q t , q n , q t q». Write 

dR . . „ 

gj* ?*+** ( rs5S L 2, ft), 

so that g n+1 , j n+S} g*, are linear functions of q u q 2t .... g» and tace versa ; 

the equations of motion can be written 

• 3-B /to \ 

#«+r~-g^ ( r L n). 

Now if 8 denote an increment of a function of the variables q 19 q it g tt , 
9«m» due to small changes in these variables, we have 

* 

2 (q n +rfy[r 4* qn+rS^r) 
r=l 

= $( 2 qn+rq^)+ 2 (5n+rSgr-9rSg n +r> 

'r=l / r=l 

2 q^qr-R, 


Let the quantity 


r=l 


when expressed as a function of g„ q Zi gan, be denoted by IT, so that 2? is 
a known homogeneous quadratic function of the variables q l9 q i9 q m ) the 
last equation can be written 

Sif=: 2 (q r $q*+r - ?»+r^r), 


and therefore* tfee equations of motion, which consisted originally of n equations 
each of the second order, can be replaced by a system of 2 n equations, each of 
the first order, namely 

. _ a# . _ air , . 0 

?r_ 8 9n+r 3q r (r=*l, 2, .... n), 

the independent variables being q 1} g t , g**. 

We shall now shew that the function H, which has replaced R as the 
determining function of the equations, represents the sum of the kinetic and 
potential energies of the dynamical system considered. * 

For R contains terms of degrees 2, 1, and 0 in the velocities, and 

$ . dR 

^ qr 5HT 
r= 1 oq r 

* This transformation is really a case of the Hamiltonian transformation given later in 

Chapter X. 
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is equivalent to twice the terms of degree two together with the terms of 
degree one, by Euler’s theorem ; it follows that H, being defined as 

$ A dR 7! 
r—1 oq r 

will be equal to the terms of degree two in the velocities in R, together with 
the terms of zero degree in R with their signs changed : on comparing the 
expressions for T and R given on page 194, it follows* that 

H = T+ Y t 

so H is the total energy of the dynamical system , expressed in terms of the 
variables q l9 q 2i 

In the case of vibrations about an equilibrium-configuration, we have 
seen that the condition for stability is that the potential as well as the 
kinetic energy shall be a positive definite form ; we shall now make a similar 
assumption for the case of vibrations about steady motion, namely that the 
total energy H is a positive definite form in the variables q lf q 2 > on 

this assumption we shall shew that the steady motion is stable, and in fact' 
that the equations of motion 

dq r 3-2" dq n + r d H / to 

di = d^ r ’ -dr=~Wr ( } 

can be integrated in the following way*. 

Consider the set of linear equations in the variables q u q 2i 




(r = l, 2, n ); 


if we denote the determinant of the system by f(s), and the minor of the 
element in the Xth row and /zth column by 

f{s)xtf> (fit 1 , 2 , . , 2 tj ), 

the expression of q u q 2 , ...» q m in terms of y u y 2 , . . . , y m is given by the 
equations 

= 0=1, 2 ,..., 2ft), 


and the degree of f(s) in $ is 2 n y while the degree of f(s) a* is not greater 
than (2n— 1). 

In order to solve the equations of motion, consider expressions for 
?i, q 2 > ten of the form 

0* — 1, 2, 2n), 

* The method of integration which follows is dne to Weiersfcrass,' Berlin. Monatsherichte , 1879. 
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where the integration is taken round a large circle G which encloses all the 
roots of the equation f(s) = 0. These values of q u q 2 > ? 2 » will satisfy 

the equations of motion, provided the equations 


j e* j 

'c { 


$Pn+r + 



B H { p\ j >>•} pan)} ds ^ 

dp r I f(s)~ V \ 


J f(s) 


dJ3 { pi , ffl> , . . « > da q | 

~ tyn+r J/(*)~ ' 


(r* 1, 2, ...,n) 


are satisfied If therefore are polynomials in 5 so chosen that 

the expressions in brackets under the integral sign vanish when $ is equal to 
one of the roots of the equation /($) — 0, these equations will be satisfied, 
since the integrands will then have no singularities within the contour 0*. 
It follows that jPi,p 2 , p 2 n must be a set of solutions of the equations 


SPn-^r + 


-Sjt>r + 


dff{p J) p 2> 

d P r I 

"dH ( Pl , p 2y ■ ■ . , Pzn) Q 

^Pn+r 


{t — 1, 2, >.t, w). 


when .9 is a root of the equation f(s) = 0 ; this condition is satisfied by the 
expressions 

pfL (s) = Clj f (a) lAt -h tta/ (5)2#* 4 - . . 4 (hnj (p = I* 2/ . . 2?i), 


where a l3 a 2 , are arbitrary constants. 

The equations of motion are therefore satisfied by the values 

q* = coefficient of 1 js in the Laurent expansion + in positive and nega- 
tive powers of s of the expression 


\ a if (s)ifi + <hf ( S ) 2}1 4 ... 4 (s\n, #1} 


7W 


Oa = l, 2, %i). 


Now on inspection of the determinant f(s) we see that minors of the 
types 

./'Win -mn y ( s ) ft, n+M (A 2=5 1 >2, 

are of degree (2» — 1) in a, and the other minors are of degree (2n — 2) in s ; 
so the coefficient of 1/s* in the Laurent expansion oif(s)x it Jf(s) is zero unless 
n4/i or /t=n+X; in the former case it is — 1, and in the latter case it 
is I. Hence on taking t— £ 0 > we see that the quantities 

#3 * *•*> 

are respectively the values of 


---» ffsn? “~?i» ~$2> ***> — ffn 

at the time 

* Whittaker and Watson, ^4 Course of Modem Analysis , § 5*2. 
f IStU § 5-6* 
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If therefore we write 

cf> (t)^ = coefficient of 1 /s in the Laurent expansion of e 8it ~' 

and if q 1} q 2 y q m are the values of q l3 q 2 , q m respectively corresponding 
to any definite value t 0 oft, we have 

“ 2 {</»+« $ (fya, fi **“ q<t $ (/t = 1 , 2, . . . , 2 7 b), 

a=l 

In order to evaluate the quantities cf> (t)^, it is necessary to discuss the 
nature of the roots of the determinantal equation f(s) = 0 ; let ki+ l, where 
k and l are real and i denotes V— L be any root of this equation; then 
the 2 n equations 

(hi 4- l) gn+tt + = 0 i 


dq a 

- {k i + l)q a + d *^ gal) - 0 

oq n +* 


(a = l, 2, 


: S (ji, ^2? * 


can be satisfied by values of g^, ...,q m which are not all zero. Let a 

system of such values be 

%i + iVi> Zz + ivz* •••> %zn + iVzn, 

where f 2 , ..., fan, *h, Vs> Va n are real quantities. Then if we write 

we have, on separating the last equations into their real and imaginary parts, 

S (ft, £, . . . , |i»)« + - ^Vn+a =* Oj 

#(&* £*> + =0 

Hill, V 2 > *?2»)a + hn+a + k% n+<L = 0 

E(Vl>V 2 , •••,yzn)n+a’~ba — ki;a = 0 
But since jBT is homogeneous and of degree two in its arguments, we have 


(«-l, 2, 


2» 


2-B* (|ri> Sn) — 2 (£l> |?2> Zzrdx, 

A=1 

and using the first two of the preceding equations this gives 

2-H" (l^lj ^2? • • • > |?2») — A 2 (^aVn+d — ^o ?»+«)• 


Similarly 


<x=l 

» 


2 (£«!?„+« -??« £»+«)• 


0=1 


.(A) 


Moreover on -multiplying the first of the preceding equations by 17* and the 
second by % +aJ adding, and summing for values of a from 1 to w, we have 


and similarly 


2 7J\S (£ 1 , ff 2 > *«•> ^27 i)a - i 2 {tjaVn+a. “ £n+a)> 

A=1 a=l 


2 £\JE[ (tJij *ffe, ^2n>A ^ 2 dfa^n-j-a Va^n+a)* 
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Since the left-hand sides of these equations are equal, we must have 


«=i 

But from equations (A) we see that, as H is a positive definite form, neither 
» 

k nor 2 (%aVn+* — can be zero; we must therefore have l zero; and 

«.=! 

so the equation f(s) = 0 has each of Us roots of the form ik, where & is a real 
quantity different from zero . 

We shall next shew that in the case in which the equation f(s) = 0 has 
a /-tuple root s\ each of the functions f(s) kpL is divisible by (s — sy~\ 

For let c 2 , c a , ...» be a set of definite real quantities; define quanti- 
ties Ji, ? a * •••» $g» by the equations 

sq n 4 . a + H(q 1 , q S7 q^)* 

r (n 1, 2, 71 ) • - 

— sq* 4* & (q i , q s> • • • » 2W»+« — £«-{-* J 

so that we have 

0*=l,2,...,2n). 


Let Sii be any root of the equation f(s) = 0, and let m be the smallest 
positive integer for which all the functions 

( * **) /(s) 

are finite for the value s x i of a When s is taken sufficiently near s x i, we can 
expand q^ in a series of the form 

(flfc + K%) (*- Sii)- 1 * + (gf + + 

where g^ t hf y ... denote real constants; and we can suppose the 

quantity c u c** so chosen that the quantities and h^ are not zero. 

Substituting this value of q* in equations (B), and equating the coefficients 
of (s — s 2 i)~ m s we have 

3(g ly g t , 

H(K, K, A»).+m»+.= 0 j ( “ * * n) (C) ' 

II (jki, h$ f » 

and on equating the coefficients of (s — s 1 i)~ m + 1 , we have 
rr/ , . ’ .. f fO when m > 1 

S(sh>ff », • • •> - L whea 


rr/ , . „ (0 when m > 1 

S(sh>ff», • • •> - j Co whea 

„ . , , _ , , fO when m > 1 ! 


F (V> t — 0 

ff (A/, At, AsaOn-h* ““A* =0 
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Now by Euler’s theorem on homogeneous functions we have 

2 » 

iff It fflt ffm) “ 2 (#ij ^2> •••» 

or by (C), 

ft 

(^1 > ^2> •••} = S (^tt -fa ha.ffn+a)> 

a=l 

and similarly 

» 

2ff (A 1# Ag, • . • , /i2tt) = 2 {ff a h n +a. — haffn+a)> 

a— 1 

from which it is evident that 2 (ff a h n + a -~h a g n ±a) is not zero. 

a=l 

Moreover, the first two of equations (C) give 

2 Ax S (ffi> g* 9 > ffm)h + 2 (hahn+a, — A tt A n .*. a ) = 0 ......... (E), 

A=1 a=l 

and the last two of equations (C) give 

2n n 

2 g^HQi^hzj • • • , h^n)\ Si 2 »+« ~~ 9*9**+*) = ® ....(F). 

X=1 a=l 

But from the first two of equations (D), when m > 1, we have 

2 » n n 

2 h,\H (g 1 , g 2 , . . yan )x 2 (A tt A n+a A a h n+a ) *— 2 (gahn+a ha.g n - h*)^ 0 

A=1 1 a=l a=l 

(ox 

and' from the last two of equations (D) we have 

2» » n 

2 g\H (hi , h 2y . . Ag*, )x "4* #i 2 iff off n-fa. y«. ^»+a) 4* 2 (y a A n+a h a g n+a ) = 0 

A=I tt=X a=l 

-(H). 

Also since iff is homogeneous of the second degree in its arguments, we 
have the identities 

2 h\IT (g l7 g 2i ^s»)x — 2 (Ai , Ao , Ag* )x (K) 

A=1 A=1 ** 

and 2 g^IUJtiy h%, «-**A an )x :sss 2 h\H(gi y g 2 , •••i< 72 »)a (L). 

A=1 A=1 

From equations (E), (H), (K) we have 

» n » 

2 ig*hn+a. hagn+a) = $1 2 (A*A n+x A a An^a) ^1 2 igaff n-fa 9*gn+*}> 

*=1 a=l *=* 

and from equations (F), (G), (L) we have 

n * # 

2 (g+hn+a — A*y n +a) *■ 2 (A«A tt+tt A* A n+a ) 4- $1 2 (g*g f n+*. <?»+*)* 

*=i «=i *-i 

Comparing these equations, we have 
* 

2 ( ffahn-r*. A«^r n+a ) = 0, 

«=1 
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which is contrary to what has already been proved. The assumption that 
m> 1, which was used in obtaining equation (G), must therefore be false; 
m must therefore be unity, and consequently when f(s) is divisible by (s — Sji)*, 
each of the functions /(s)^ is divisible by (s — Sji)*”* 1 . 

N ow let s l ,s 2 , s r be the moduli of the distinct roots of the equation/ (s) = 0, 
so that the functions f(s)^ f(s) are infinite only for s = ± Sji, ±s 2 i , • ••> ± s r i; 
then denoting the coefficient of (s — Spi)- 1 in the Laurent expansion of 
/(*)W/(*) in powers of (s — s p i) by 

(X, /^)p *f i (X, y ,) p , 

where (X, f) p and (X, fi) p f are real, and observing that the only poles of the 
function /(s) A p//(s) are the points s=± $ p i, and that these are simple poles, 
we have 

f(s} A#t __ ^ f (X, fi) p 4" i (X, fi) p (X, f) p i (X, ft)/ ) 
f(s) ^-i ( s — $ p i s +■ s p i ) 

and therefore ^ is the coefficient of 1/s in the Laurent expansion of 

fit-tj [ (^» ^)p jl z l*)p | l*)p /*)p | 
p=i ( s — s p i s *4" Spi j 

in powers of s. 

But the coefficient of 1/s in the Laurent expansion of e^ {t ~^l(s—Spi) is 
g»p( and the coefficient of 1/s in the Laurent expansion of.e^^s + Spi) 
is e~* p(t ^ im y we have therefore 

r 

4> <*)a* =22 {(X, /i) p cos s„ (i - 4) - (X, fi)„' sin s„ (t - £„)}, 

p—1 

and so finally 

nr 

q* = 2 2 2 [&+. {(a, /t)p cos s p (t - mV sin s p ($ - <„)} 

*s=l p=l 

{(# "f* /^)p cos Sp £$) (n d* a, p) p sin s p (t == 1, 2, 2yi). 

This formula constitutes the general solution of the differential equations of 
motion . Hence finally we see that when the total energy of a system vibrating 
about a stale of steady motion is a positive definite form, the vibratory motion 
can be expressed in terms of circular functions of t, and the steady motion is 
stable; the periods of the normal vibrations are 2 wjs l9 2tt/s 2 , where ± i$ l3 
± is*, ... are the roots of the determinantal equation f{s) = 0, whose order in s 2 
is equal to the number of non-ignorable coordinates of the system. 

The above investigation is valid whether the determinantal equation has 
repeated roots or not. 

Between the coefficients (X, /x) p , (X, p) p , there exist the relations 

(X, /i)p= - (fly X)p, (X, fl)p = (fly \)p f 

(Xy X)p=0. 


and so in particular 
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These relations follow from equations which fin virtue of their definitions) are true for 
/(«)> /(*)*„, namely 

/« =/(-*), 

Example. If the number of degrees of freedom of the system, after ignoration of the 
ignorable coordinates, is even, shew that when the ignorable velocities are large (e.g. if 
the ignorable coordinates are the angles through which certain fly-wheels have rotated, 
this would imply that the fly-wheels are rotating very rapidly), half the periods of 
vibration are very long and the other half are very short, the one set being proportional 
to the ignorable velocities and the other set being inversely proportional to these 
velocities. 

It was pointed out by Poincare* that the discussion of stability by the 
method of small oscillations does not take account of some features which are 
likely to be present in actual problems. Thusf, consider a particle moveable 
on the inner surface of a spherical bowl which rotates with constant angular 
velocity about its vertical diameter. If the bowl be perfectly smooth, the 
equilibrium of the particle in the lowest position is certainly stable, the 
rotation of the bowl having no effect on it. But if there be the slightest 
friction between the particle and the bowl, and if the angular velocity of the 
bowl exceeds a certain value, the particle will work its way outwards in 
a spiral path towards the position in which it rotates with the bowl , like the 
bob of a conical pendulum. 

85. Examples of vibrations about steady motion . 

A number of illustrative cases of vibration about a state of steady motion 
will now be considered. 

(i) A particle is describing the circle, r—a, z—b, in the cylindrical field of force in 
which the potential energy is V—<j>(r , z\ where f l =3p+y\ it being given that dYjdz is 
zero when r—a, z—b. To find the conditions for stability of the motion. 

If we write x—r cos 0, y ~r sin d, 

we have for the kinetic and potential energies of the particle, whose mass will be denoted 
by m, 

V=cj> (r, z). 

The integral corresponding to the ignorable coordinate 6 is mr 2 8=i;, where k is a 
constant. The modified kinetic potential after ignoration of 8 is therefore 

R=T- V—k0 

ima 1 - <j> (r, i) - ^ . 


* Acta Math . m (1885), p. 259. 

f This illustration is due to Lamb, Proc. Roy. Soc . lxxx. (19Q8), p. 168. 
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For the steady motion we must have 

f J=0, t— =0 ; 

cr 9 cz 

the latter condition is satisfied by hypothesis, and the former gives k 2 = 7 na 3 ccj>jda. We 
have therefore 

R= imfi + i - <f> (r, s) - ^ ^ . 


Writing r » a + p, *= & + f, 

and neglecting terms above the second degree in p and £, we have 

(faa+^ <£«) 

As no terms linear in p or £ occur, this is essentially the same as a problem of vibrations 
about equilibrium, and the condition for stability is (§ 79) that 

P 2 ^ 4>aa + ~ + %pC<f>ab + £ 2( f>bb 

shall be a positive definite form, Le. that 

<fal-<l> 2 ab and <fab 

shall both be positive. These are the required conditions for stability of the steady 
motion. 


Corollary. If a particle of unit mass is describing a circular orbit of radius a in a 
plane about a centre of force at the centre of the circle, the potential energy being <j> (r) 
where r is the distance from the centre, the modified kinetic potential is 

tp 2 - ip 2 ($aa + 1 <l>*j * 

where r=a+p, so the condition for stability is 

+ ^ <£a> 0, 

Cm 

and the period of a vibration about the circular motion is 

2»r {*.+§*.} l 

(ii) To find the period of the vibration s about steady circular motion of a particle 
moving under gravity on a surface of revolution whose axis is vertical. 

Let z—f(r) be the equation of the surface, where (a, r, $) are cylindrical coordinates 
with the axis of the surface as axis of z. If the particle is projected along the horizontal 
tangent to the surface at any point with a suitable velocity, it will describe a horizontal 
circle on the surface with constant velocity. Let a be the radius of the circle ; we shall 
take the mass of the particle to he unity, as this involves no loss of generality. 

The kinetic potential is 

L=i(f2+i*fr+P)-gz 

The integral corresponding to the ignorable coordinate S is r*^=lr, and the modified 
kinetic potential of the system after ignoraiaon of 6 is therefore 

{l +/'*(r)} -gf(r)-&l&*. 
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The problem is thus reduced to that of finding the vibrations about equilibrium of the 
system with one degree of freedom for which R is the kinetic potential. The condition for 
equilibrium is 

(SLr* OT 

and this gives 

{1 +/* (r)}-gf(r) -ga?f (< *)/ 2r*. 

Writing r= a +p, where p is small, and expanding in powers of p, we have 

5=OT +/'*(«)} ~i9f? {/"(«) +§/»}• 

The equation of motion 

at \vp J dp 

is therefore p {1 +/' 2 (a)} +gp j /" (a) + 1 /' (a)j—0, 

and the condition for stability is 

/"(a) + |/'(a) >0 , 

the period of a vibration being 

2tt ( l+/' 2 (a) )* 

Jg l/"(a)+3/'(a)/4 • 

Example. If the surface is a paraboloid of revolution whose axis is vertical and 
vertex downwards, shew that the vibration-period is 

fP+a?\$ 

v \~gr) ’ 

where l is the semi-latus rectum of the paraboloid. 


(iii) To determine the vibrations about steady motion of a top- on a perfectly rough 
plane. 

Let A denote the moment of inertia of the top about a line through its apex perpen- 
dicular to its axis of symmetry, and let 8 denote the angle made by the axis with the 
vertical, M the mass of the top, and A the distance of its centre of gravity from its apex : 
then we have seen (§ 71) that after ignoring the Eulerian angles <f> and the angle 6 is 
doterminad by solving the dynamical system defined by the kinetic potential 




(a — b cos 6f 
2 A sin 2 8 


— JfyAcostf, 


where a and 6 are constants depending on the initial circumstances of the motion. 


Let a, to 
we have 


be the values of 8 and <£ respectively in the steady motion, so {§ 72) 
An 2 cos a+ Mgh= 


An sin 2 a«= a— b cos a. 


To discuss the vibratory motion of the top about this form of steady motion, we write 
0— a+.r where a? is a small quantity, and expand R in ascending powers of neglecting 
powers of j; above the second and eliminating a and b by use of the last two equations ; 
we thus obtain for R the value 

- lAa? {n* sin 2 a + (» cos a - Mgh/Anf}. 
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The equation of motion for x is therefore 

x + { n % sin 2 a + (n cos a - MghjA n} 2 } x** 0. 

As the coefficient of x is positive, the state of steady motion is stable ; and the period 
of a vibration is 

Zir }n 2 - 2J fgh cos a, A 
^ iv) Tke sleeping top . 

If we consider that form of steady motion of the top in which a is zero, so that 
the axis of the top is permanently directed vertically upwards, the top rotating about this 
axis with a given angular velocity, the method of the preceding example must be modified, 
since now the form of steady motion in which a is a small constant is to be regarded as a 
vibration about the type of motion in which a is zero : so that we may now expect to have 
two independent periods of normal vibration, the analogues of which in the previous 
example are the period of the steady* motion and the period of vibration about it. 

As in § 71, the kinetic and potential energies of the top are 

T « IA 0* + 1 A <j>* si n* 6 + ^ C ( * + 4> cos 0) 2 , 

V = Mgh cos 8. 

The integral corresponding to the ignorabie coordinate ^ is 

6= + 4> 008 $)> 

and hence after ignoration of %/r we obtain for the kinetic potential of the system the value 
R=* \ Afc+hAQ! 2 sin 2 0+6<j cos 0- Mgh cos 6. 

In the two last terms we can replace cos 8 by (cos 6 — 1), since the terms - bi> and Mgh 
thus added disappear from the equations of motion. 

As <j> is not a small quantity throughout the motion, we take as coordinates in place of 
8 Mid <b the quantities f and ij, where 

£=sindcos$, i 7 =sindsin<£. 

From these equations, neglecting terms above the second degree in £, % f , ij, we have 

^ain* 

1 -COB £=£(£*+,*), 

and so we have 

The equations of motion are 


or 


d /dR\ dR A d /BR\ dR . 


f 'A£+d4-lfrM£-(l 
[ A ij - b£ — Mghr} ssO. 


If 2 wfk is the period of a normal vibration, on substituting ij—Ke*** in these, 

differential equations and eliminating J and K we obtain the equation 


-KA-Mgk ib\ =0, 

-&X -\*A-MgK 

or (\U+Mgk)*-b*k*~ 0. 

The two roots of this quadratic in X* give the values of X corresponding to the two 
normal vibrations : we have therefore to determine the nature of these roots. 
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The solution of the quadratic is 

X * = 2l* ~ *AMgh±b {V-±AMgh)\ 

80 ±\=^{b±(&-‘tAlIgh)%). 

The values of X are therefore real or not according as 5 2 is greater or less than 4 AMgh. 
In the former case the steady spinning motion round the vertical is stable : in the latter 
case, unstable. 

It must not be supposed, however, that in the unstable case the axis of the top 
necessarily departs very far from the vertical: all that is meant by the term “unstable” 
is that when &<4:AMgk the disturbed motion does not, as the disturbance is indefinitely 
diminished, tend to a limiting form coincident with the undisturbed motion. 

As a matter of fact, if b 2 -±AMgh, though negative, is very small, it is possible for the 
axis of the top in its “unstable” motion to remain permanently close to the vertical : but 
in this case the maximum divergence from the vertical cannot be made indefinitely small 
(for a given value of b) by making the initial disturbance indefinitely small* 

86. Vibrations of systems involving moving constraints . 

If a dynamical system involves a constraint which varies with the time 
(e.g. if one of the particles of the system is moveable on a smooth wire or 
surface which is made to rotate uniformly about a given axis), the kinetic 
potential of the system is no longer necessarily composed of terms of degrees 
2 and 0 in the velocities ; terms which are linear in the velocities may also 
occur. The equations which determine the vibrations of such a system will 
therefore in general include gyroscopic terms, even when the vibration is 
about relative equilibrium: the solution can be effected by the methods above 
developed for the problem of vibrations about steady motion. The following 
example will illustrate this. 

Example. To find the periods of the normal vibrations of a heavy particle about its 
position of equilibrium at the lowest point of a surface which is rotating with constant 
angidar velocity o> about a vertical axis through the point 

Let (.r, y, z) be the coordinates of the particle, referred to axes which revolve with the 
surface, the axes of x and y being the tangents to the lines of curvature at the lowest 
point, and the axis of z being vertical. Let the equation of the surface be 

'X 2 v 2 

Zs --— + JL- -j- terms of higher order. 

2pi Spa 

The kinetic and potential energies of the particle are 

T-fyn {(i* - yco) 2 + (y +xa>) 2 + z 2 }, 

V—mgz. 

The kinetic potential of the vibration-problem is therefore 

{xy-ya^+vfi {^+y 2 )}-mg . 

* A. discussion of the stability of the sleeping top is given by Klein, Bull. Amor. Hath. Soc. m. 
(1897), pp. 129—132, 392. 
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The equations of motion are 

£/0z\ az _ 

04 ? * dt\by) by 9 

or £-2&y+x ^ -6> s ^=0, 

y+2<»ir+y 

If the period of a normal vibration is 27 r/X, we have (substituting x=Ae lKt , y=*Be ixt in 
the differential equations, and eliminating A and B) 

J -X 2 — & 2 +g/pi -2 <oik I =0, 

I 2caiX — - X 2 — © 2 -f*^ r /p2 I 

or (X 2 + 6> 2 —^r/pj) (X 2 + <*> 2 — gjpz) — 4X 2 g> 2 =0. 

The roots of this quadratic in X 2 determine the periods of the normal vibrations. 


Miscellaneous Examples. 

1. A particle moves on a curve which rotates uniformly about a fixed axis, the 
potential energy Y (*) of the particle depending only on its position as defined by the 
arc s. Shew that the period of a vibration about a position of relative rest on the 
curve is 



where r is the distance of the particle from the a.Tt« 

2. Determine the vibrations of a solid horizontal circular cylinder rolling inside a 
hollow horizontal circular cylinder whose axis is fixed, shewing that the length of the 
simple equivalent pendulum is (b-a) ; where bis the radius and AT the 

mass, of the outer cylinder, and a is the radius, and in the mass, of the inner cylinder. 

(ColL Exam.) 

& A thin hemispherical bowl of mass Jf and radius ct> is on a perfectly rough 
horizontal plane, and a particle of mass m is in contact with the inner surface of the bowl, 
supposed smooth. Shew that when the system performs small oscillations,, the motion of 
the particle and the centre of gravity of the bowl being in one plane, the periods of the 
normal vibrations are 23 r/V>q and 2w/Vx^, where X t and X 2 are the roots of the equation 
mdXg-(g-dk) % - §aX) M=0. (ColL Exam.) 

A A string of length 4a is loaded at equal intervals with three weights m, M and m 
respectively, and is suspended from two points A and B symmetrically. Shew that if M 
perform small vertical vibrations, the length of the simple equivalent pendulum is 

cos q cos ft sin (c-*#) cos (a —ft) 
sin a cos 2 a + sin £ ccs?£ ■ 9 

where a and ft are the inclinations of the parts of the string to the vertical 

(Coll. Exam.) 

5 - A uniform bar whose length is 2a is suspended by a short string whose length is l; 
ptoro that the time of vibration is greater than if the bar were swinging about one 
extremity in the , ratio l+9i/32a : 1 Marly. (OolL Exam.) 
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6. An elliptic cylinder with plane ends at right angles to its axis rests upon two fixed 
smooth perpendicular planes which are each inclined at 45° to the horizon. Shew that 
there are two stable configurations and one unstable, and that in the former case the 
length of the equivalent pendulum is 

ab (a 2 + b 2 )j 2 */2 (a — b) 2 (a + b\ 

a and b being the lengths of the semi-axes. (Coll. Exam.) 

7. A rough circular cylinder of radius a and mass m is loaded so that its centre of 

gravity is at a distance h from the axis, and is placed on a board of equal mass which 
can move on a smooth horizontal plane. If the system is disturbed slightly when in a 
position of stable equilibrium, shew that the length of the simple equivalent pendulum is 
k 2 lh+%(a — 7bflh y where mis 2 is the moment of inertia of the cylinder about a horizontal 
axis through its centre of gravity. (Coll. Exam.) 

8. One end of a uniform rod of length b and mass m is freely jointed to a point in a 
smooth vertical wall ; the other end is freely jointed to a point in the surface of a uniform 
sphere of mass M and radius a which rests against the wall. Shew that the period of the 
vibrations about the position of equilibrium is % r/p, where 

P 2 {sin ft sin 2 (a - ft)+% cos a sin (a — ft) +§ sin ft cos 2 ft} — - (a sin a cos 2 a -f - b sin ft cos 2 j3), 

CLO COS CL 

a and ft being given by the equations 

a sin a + b sin ft — a=0, 

tan ft—M tan a—0. (Coll. Exam.) 

9. A thin circular cylinder of mass M and radius b rests on a perfectly rough 
horizontal plane, and inside it is placed a perfectly rough sphere of mass m and radius a. 
If the system be disturbed in a plane perpendicular to the generators of the cylinder, find 
the equations of finite motion, and deduce two first integrals of them ; and if the motion 
be small, shew that the length of the simple equivalent pendulum is 

14M(b-a)l(10M+7m). 

(Camb. Math. Tripos, Part I, 1899.) 

10. A sphere of radius c is placed upon a horizontal perfectly rough wire in the 

form of an ellipse of axes 2 a, 2b. Prove that the time of a vibration under gravity about 
the position of stable equilibrium is that of a simple pendulum of length l given by 
b 2 dl-(a 2 - b 2 ) (d 2 +k 2 ), where £ 2 »2c2/5 and d 2 =.c 2 ~b\ (Coll Exam.) 

11. A rhombus of four equal uniform rods of length a freely jointed together is laid 
on a smooth horizontal plane with one angle equal to 2a. The opposite corners are 
connected by similar elastic strings of natural lengths 2 a cos a, 2a sin a. Prove that if 
one string be slightly extended and the rhombus left free, the periods during which 
the strings are extended in the subsequent motion are in the ratio 

(cosa)t : (sin a)*". (Coll. Exam.) 

12. A particle of mass m is attached by n equal elastic strings of natural length a to 

the fixed angular points of a regular polygon of n sides, the radius of whose circumscribing 
circle is c. Shew that if the particle be slightly displaced from its equilibrium position in 
the plane of the polygon, it will execute harmonic vibrations in a straight line, the length 
of the simple equivalent pendulum being 2wgac/n\ (2c —«), and that for vibrations 
perpendicular to the plane of the polygon, the corresponding length will be mgacftik ( c — a) 9 
X being the modulus of each string. (Camb. Math. Tripos, Part I, 1900.) 

14 


W. D. 
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13. The energy-equation of a particle is 

/{ x) ir 2 = 2<f> (x) + constant, 

and a is a value of x for which (x) is zero. If (x) is the first derivative of <f>(x) 
which does not vanish for j p=a, shew that the period of a vibration about the position a is 

4 r(l/2p) - f T(?p)f(a)*\h 

hr-' r(l/ 2 p+J)t 4p4P»(a) j * 

where k is the value of (j?— a) corresponding to the extreme displacement. (Elliott.) 

14. A cone has its centre of gravity at a distance c from its axis, there being in other 
respects the usual kinetic symmetry at the vertex. If the cone oscillates on a horizontal 
plane and the plane be perfectly rough, shew that the length of the simple equivalent 
pendulum is 

(cos a! Me) ( A sin 2 a + C cos 2 a ), 
whereas if this plane be perfectly smooth, the length is 

(cos ajMc) (sin 2 aj A + cos 2 a/C). (Coll. Exam.) 


15. A number of equal uniform rods each of length 2 a are freely jointed at a common 
extremity and arranged at equal angular intervals like the ribs of an umbrella. This cone 
of rods is put over a smooth fixed sphere of radius 6, each rod being in contact with the 
sphere, and rests in equilibrium. Shew that, if the system be slightly disturbed so that 
the hinge performs vertical vibrations about the position of equilibrium, their period is 


2 it 


(a I+3sin»q \*„._a 
\3ff 1+2 sin 2 a) 


sm" 


^3^ 1+2 sin 2 1 

where sec 3 «sin<i=a/A (Camb. Math. Tripos, Part I, 1896.) 

16. A heavy rectangular board is symmetrically suspended in a horizontal position 
by four light elastic strings attached to the comers of the board and to a fixed point 
vertically above its centre. Shew that the period of the vertical vibrations is 

4o*X\~* 


Sir 


« 


~ &m) 


where c is the equilibrium distance of the board below the fixed point, a is the length of 
a semi-diagonal, £*(a 2 +c*)^, and X is the modulus, (Coll. Exam.) 


17. A heavy lamina hangs in equilibrium in a hori 2 !bntal position suspended by three 
vertical inextensihk string's of unequal lengths. Shew that the normal vibrations are 

(1) a rotation about either of two vertical lines in a plane through the centroid, and 

(2) a horizontal swing parallel to this plane. (ColL Exam.) 

18. A uniform rod of length 2a is freely hinged at one end, at the other end a string 
of length b is attached which is fastened at its further end to a point on the surface of a 
homogeneous sphere of radius c. If the masses of the rod and sphere are equal, find the 
motion of the system when slightly disturbed from the vertical, and shew that the 
equation to determine the periods is 

&abcfi* -gp* (186c+52ca + 20ab)+g^ (80 a + 456 + 63c) - 45y 3 =0. 

(ColL Exam.) 

19. A uniform wire, in the shape of an ellipse of semi -axes a, 6, rests upon a rough 
horizontal plane with its minor axis vertical and a particle of equal mass is suspended by 
a fine string of length l attached to the highest point. If vibrations in a vertical plane 
be performed, prove that their periods will be those of pendulums whose lengths are the 
value of x given by the equation 

{x(Zb - 2a 2 /6) +56*+**} (x-l) + 46*7=0, 
where k Is the radius of gyration about the centre of gravity. 


(ColL Exam.) 
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20. A fine inextensible string has its ends tied to two fixed pegs in a horizontal 
line whose distance apart is three-quarters of the length of the string. The string 
also passes through two small smooth rings which are fixed to the ends of a uniform 
straight rod whose length is half that of the string. The rod hangs in equilibrium 
in a horizontal position and receives a small disturbance in the vertical plane of the 
string. Shew that initially its normal coordinates in terms of the time are L cos (pt+a) 
and Jfcosh(gtf-j-0), where p 2 and —q 2 are the roots of the equation 

^ 2 *s _ ? ?! = 0. (Coll. Exam.) 

4 a 4 a 2 

21. A heavy uniform rod of length 2 a, suspended from a fixed point by a string 
of length 6, is slightly disturbed from its vertical position. Shew that the periods of the 
normal vibrations are 2 ir/pi and 2 jr/y> 2 , where p^ and p 2 2 are the roots of the equation 

aZ>p 4 — (4a + 3 b) gpr +3g 2 = 0. 

22. A circular disc, mass M y is attached by a string from its centre C to a fixed 
point 0. A particle of mass m is fixed to the disc at a point P on the rim. Find the 
equations of motion on a vertical plane in terms of the angles & and <j> which 0C and CP 
make with the vertical, and prove that if the system vibrates about the position of 
equilibrium the periods in these coordinates are given by the equation 

( Tfi) {p 2 a — g) {(Jf- 4- 2?n) cp 2 — 2 mg} = 2 m 2 cap\ 
where a is the length of the string OC and c the radius of the disc. (Coll. Exam.) 

23. A hemispherical bowl of radius 2 b rests on a smooth table with the plane of its 
rim horizontal ; within it and in equilibrium lies a perfectly rough sphere of radius b, and 
mass one-quarter of that of the bowl. A slight displacement in a vertical plane con- 
taining the centres of the sphere and the bowl is given : prove that the periods of the 
consequent vibrations are 2 ir/pi and 2ir/p 2 , where pi 2 and p 2 2 are the roots of the 
equation 

1 56&V - 260bxg -f- 7 5g 2 = 0. (ColL Exam.) 

24. A uniform circular disc of mass m and radius a is held in equilibrium on a 
smooth horizontal plane by three equal elastic strings of modulus X, natural length Iq and 
stretched length l. The strings are attached to the disc at the extremities of three radii 
equally inclined to one another and their other ends are attached to points of the plane 
lying on the radii produced. Shew that the periods of vibration of the disc are 

2tt {ft/(2^ — Zo)}^ and 2tt {/ta/4 (a + Q (Z — 1 0 )} 

where /x=2?w7? 0 /3X. (Camb. Math. Tripos, Part 1, 1898.) 

25. A particle Is describing a circle under the influence of a force to the centre 
varying as the nth power of the distance. Shew that this state of motion is unstable if n 
be less than —3. 

r 

Shew that, if the force vary as e a jr ■*, the motion is stable or unstable according as 
the radius of the circle is less or greater than cl (ColL Exam.) 

26. A particle moves in free space under the action of a centre of force which varies 

as the inverse square of the distance and a field of constant force: shew that a circle 
described uniformly is a possible state of steady motion, but this will be stable only 
provided the circle as viewed from the centre of force appears to lie on a right circular 
cone whose semi-vertical angle is greater than arecosj. (ColL Exam.) 

14—2 
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27. A particle describes a circle uniformly under the influence of two centres of force 

which attract iuversely as the square of the distance. Prove that the motion is stable if 
3 cos 6 cos $<1, where 6 and <f> are the angles which a radius of the circle subtends 
at the centres of force. (Camb. Math. Tripos, Part I, 1889.) 

28. A heavy particle is projected horizontally on the interior of a smooth cone with 

its axis vertical and apex downwards; the initial distance from the apex is c and the 
semi-vertical angle of the cone is a. Find the condition that a horizontal circle should be 
described; and shew that the time of a vibration about this steady motion is that 
of a simple pendulum of length J c sec a. (Coll. Exam.) 

29. A circular disc has a thin rod pushed through its centre perpendicular to its 

plane, the length of the rod being equal to the radius of the disc ; prove that the system 
cannot spin with the rod vertical unless the velocity of a point on the circumference 
of the disc is greater than the velocity acquired by a body after falling from rest 
vertically through ten times the radius of the disc. (Coll. Exam.) 

30. Prove that for a symmetrical top spinning upright with sufficient angular 
velocity for stability, the two types of motion, differing slightly from the steady motion 
in the upright position, which are determined by simple harmonic functions of the time, 
are the limits of steady motions with the axis slightly inclined to the vertical, and that 
the period of the vibrations is the limiting value of that which corresponds to steady 
motion in an inclined position when the inclination is indefinitely diminished. 

(Coll. Exam.) 

31. One end of a uniform rod of length 2a whose radius of gyration about one 
end is k is compelled to describe a horizontal circle of radius c with uniform angular 
velocity <». Prove that when the motion is steady the rod lies in the vertical plane 
through the centre of the circle and makes an angle a with the vertical given by 

co 2 (JP+ac cosec a)—ag sec a. 

Shew that the periods of the normal vibrations are 2*r/Xi, 2 tt/X 2 , where \ u X 2 are the 
roots of 

(#A 2 sina— « 2 ac) (ir\* sin a — t^ac — « 2 £ 2 sin 3 a) = 4ai 2 ir 4 A 2 sin 2 a cos 2 a. 

(Camb. Math. Tripos, Part 1, 1889.) 

32. Investigate the motion of a conical pendulum when disturbed from its state of 

steady motion by a small vertical harmonic oscillation of the point of support. Can the 
steady motion be rendered unstable by such a disturbance? (Coll. Exam.) 

33. The middle point of one side of a uniform rectangle is fixed and the line joining 
it to the middle point of the opposite side is constrained to describe a circular cone 
of semi-angle a with uniform angular velocity. The rectangle being otherwise free, 
find the positions of steady motion and prove that the time of a vibration about the 
position of stable steady motion is equal to the period of revolution divided by sin a. 

(Coll. Exam.) 

34. A solid of revolution, symmetrical about a plane through its centre of gravity 
perpendicular to its axis, is suspended from a fixed point by a string of length b which is 
attached to one end of the axis of the solid, this axis being of length 2a. The Tnmm 
of the solid is Jf, and its principal moments of inertia at its centre of gravity are 
(A, A, €), If the solid is slightly disturbed from the state of steady motion in which the 
string and axis are vertical, and the body is spinning on its axis with angular velocity n, 
shew that the periods of the normal vibrations are 2 tr/fr and 2*r/p 2 , where and p % 2 are 
the roots of the equation 


- bf) (Mag+Cnp - Ap 2 ). 
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35. A symmetrical top spins with its axis vertical, the tip of the peg resting in 
a fixed socket. A Second top, also spinning, is placed on the summit of the first, the tip 
of the peg resting in a small socket. Shew that the arrangement is stable provided the 
equation 

(Mcgx? + CQx -f A ) {(M'<f+Mk)g&+C'Q'x+(A’+Mh*)} -MW) 

has all its roots real; Q, Q.' being the spins of the upper and lower tops respectively, 
M, M their masses, (7, C' their moments of inertia about the axis of figure, A, A' about 
perpendiculars through the pegs, c, d the distances of the centroids from the pegs, and A 
the distance between the pegs. (Camb. Math. Tripos, Part 1, 1898.) 

36. A homogeneous body spins on a smooth horizontal plane in stable steady motion, 
with angular velocity © about the vertical through the point of contact and the centre of 
gravity. The body is symmetrical about each of two perpendicular planes through the 
vertical. The principal radii of curvature at the vertex on which it rests are p l5 p 2 ; the 
moments of inertia about the principal axes through the centre of gravity (parallel to the 
lines of curvature) are respectively A and B, and that about the vertical is C. The 
height of the centre of gravity about the vertex is a=a l -bp l —a 2 +p 2 ; and A© 2 is the 
weight of the body. 

Shew that the following conditions must be satisfied : 

(i) (Aa 1 +J~(7)(Aa 2 + J B“<7)>0, 

(ii) A (ciiA^-ct2B)<iAB’\-( < A — C\ 

(iii) The value of A must not lie between the two values 

(A+B-C)[-JB {M +«2 U - Cjftt'fA {(hB+aj -aJBf, 

if the two radicals in the expression are both real. 


(Camb. Math. Tripos, Part 1, 1897.) 



CHAPTER VIII 


XOX-HOLONOM1C SYSTEMS. DISSIPATIVE SYSTEMS 

87. Lagrange s equations with undetermined multipliers . 

We now proceed to the consideration of non-holonomic dynamical systems. 
In these systems, as was seen in § 25, the number of independent coordinates 
(?n Q“ 2 ) q n ) required in order to specify the configuration of the system at 
any time is greater than the number of degrees of freedom of the system, 
owing to the fact that the system is subject to constraints which will be 
supposed to do no work, and which are expressed by a number of non- 
integrable* kinematieal relations of the form 

Aikdqi 4* A&dq* 4- ... 4- A n z.dq n 4* T^dt = 0 (k = 1, 2, ... , m), 

w here A ni -dj*) • * * 5 A nm , are given functions of g l9 

q*, ..., q iX , t. 

The most familiar example of such a system is that of a body which is constrained to 
roll without sliding on a given fixed surface: the condition that no sliding takes place is 
expressed by two relations of the type given above. A still simpler example is that of a 
vertical wheel with a sharp edge which rolls on a horizontal sheet of paper, as in the 
integraph of Ahdank-Abakanowiez and the integrator of Pascal : the wheel moves only in 
its own instantaneous plane, the friction at the sharp edge preventing it from slipping 
sideways. If (,i\ y) are the rectangular coordinates of its point of contact with the 
paper, and <p the azimuth of its plane, we have in this case the non-holonomic equation 
of condition 

dy - tan <j> . d*v= 0. 

The number of kinematieal relations being m, the system will have 
(n-m) degrees of freedom ; it is not possible to apply Lagrange’s equations 
directly to such a system, but an extension of the Lagrangian equations will 
now be given which will enable us to discuss the motion of non-holonomic 
systems in a way analogous to that previously developed for holonomic 
systems. 

Consider then a non-holonomic system, whose configuration at any 
instant is completely specified by n coordinates q u q 2 , .... q n ; let the 
kinetic energy be T, and let the kinematieal conditions due to the non- 
holonomic constraints be expressed by the relations 

+ A&dq i + ... +■ A^dq,! + = 0 (k — 1, 2, ..., m). 

* If these relations were integrable, it would be possible to express some of the 
(Sit ••• * Sh) in terms of the others, and the n coordinates would therefore not be independent: 

which is contrary to oar assumption. 
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Now it is open to us either simply to regard the system as subject to 
these kinematical conditions, or in place of these to regard the system as 
acted on by certain additional external forces, namely the forces which have 
to be exerted by the constraints in order to compel the system to fulfil the 
kinematical conditions; we shall for the present take the latter point of 
view. Let 

Qityi 4 Q*8q 2 4 * ... 4 Qn'fyn 


be the work done on the system by these additional forces in an arbitrary 
displacement (Sq 1} Sq 2 , $q n ) (which is now not restricted to satisfy the 
kinematical conditions), and let 

QMi + $ 2$?2 4 ... 4 Qn&qn 

be the work done on the system by the original external forces in this dis- 
placement. Since the substitution of additional forces for the kinematical 
relations has made the system holonomic, we can apply the Lagrangian 
equations; we have therefore 


d 

dt 


\dqj dq r 


+ Qr 


as the equations of motion of the system 


0 * — 1 » 2 , 


The forces Q Xi Q 2 \ Q n ' are unknown: but they are such that, in any 
displacement consistent with the instantaneous constraints, they do no work. 
It follows that the quantity 

Qi'dq l 4 Q 2 dq 2 4 ... 4 Q n 'dq n 


is zero for all values of the ratios dq x : dq 2 : ... :dq n which satisfy the 
equations 

A lk dq x 4 A&dqz 4 ... 4 * A^dqn = 0 ; 


hence we must have 


Qr — 4 Xgdyg 4 4 (?* — 1, 2, ... , 7 1), 

where the quantities X x , X*, ...» Xm are independent of r. We thus have 
altogether the (n 4 m) equations 

^ | = Qr 4 Xi-dyi 4 X 2 d rI 4 •*** 4 X frt d. rm (r = 1, 2, 

Aijtqi 44 ^^ 4 ... 4 Af&qn 4 2 * = 0 (k = 1 , 2 , m) t 

and these are sufficient to determine the (n 4 m) unknown quantities 
q u q 2> ..., q rt} X x , X 3 , ..., \ m . The problem is thus reduced to the solution 
of this set of equations* 


* The extension of Lagrange’s equations to non-holonomic systems is due to Ferrers, Quart. 

Jown . Math. xn. (1871), p. 1*: C. Neumann, Leipzig Berichte , xl. (1888), p. 22: and Vierkandt, 

Monatshefte fUr Math. u. Phys. hi. (1892), p. 31. See also Gugino, Lined Rend. xri. (1330), p. 307. 
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88. Equations of motion referred to awes moving in any manner. 

The method given in the preceding article depends essentially on the 
reduction of the non-holonomie system to a holonomic system by introducing 
the forces due to the non-holonomic constraints. In practice, this is often 
most conveniently done by forming separately the equations of motion of 
each of the bodies of the system. It is moreover frequently advantageous 
to use axes of reference which are not fixed either in space or in the body, 
and we shall now find the equations of motion of a rigid body referred to 
axes which have their origin at the centre of gravity of the body, and are 
turning about it in any manner*. 

Let G be the centre of gravity of the body, and let Gxyz be the moving 
axes. Let (u, v, w) be the components of velocity of the centre of gravity 
resolved parallel to these axes, and let (ff u 0< iy 0 3 ) be the components of 
angular velocity of the system of axes Gxyz resolved along the axes them- 
selves; further let (c 0 13 co 2 , o> 3 ) be the components of angular velocity of the 
body, resolved along the same axes. Then (§ 64) the motion of G is the same 
as that of a particle of mass M , equal to that of the body, acted on by forces 
equal to the external forces which act on the body (including all forces of 
constraint, except the molecular reactions between the constituent particles 
of the body) ; let ( X, F, Z) be the components parallel to the axes Gxyz of 
these external forces. 


The component of velocity of G parallel to Gx is u, and consequently 
(§ 17) the component of its acceleration in this direction is ii — v0 z 4- w0 2 ; we 
have therefore the equation 

M (u — v8 z -f wd 2 ) = X, 

which can be written 


d (d T\ 
dt / 




dw 




where T denotes the kinetic energy of the body, expressed in terms of 
(u } v t Wj m u © 2 , © 3 ); and similar equations can be obtained for the motion 
of G parallel to the axes Gy and Gz. 

Consider next the motion of the body relative to G , which (§ 64) is 
independent of the motion of G ; from §§ 62, 63, we see that the angular 
momentum of the body about the axis Gx is dT/dco lt so that the rate of 
increase of angular momentum about an axis fixed in space and in- 
stantaneously coinciding with Gx is 


d 

dt 





* In the applications of this method, the axes are usually chosen subject to the condition 
that the moments and products of inertia of the body with respect to them do not vary ; but this 
condition is not essential. 
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If L, M, JV denote the moments of the external forces about the axes 
Gxyz, we have therefore (§ 40) 

dt\da>J Vi da> s +ffi dm 3 L ’ 
and two similar equations. 

Hence finally the motion of the body is determined by the six equations 
d fdT\ a dT .dT v d fdT\ n lT „ dT T 


— f—\ _ 

dt\du) 

d(dT\ 
dt / 

dfdT\ 
dt \dw) 


ff dT dT 

e d -l + g dT -Y 
01 dw +e *fa- 7 ' 


d(dT\ dT BT_ T 
dt\dccj ° 3 dco+ s a«. 3 ~ ’ 

d (M\_0 dT dT_ M 
dtKdcoJ 

dfdT\ dT d T_ n 

dAdcoJ 


d (dT\ dT dT 


It will be observed that these are really Lagrangian equations of motion 
in tenns of quasi-coordinates, and could have been derived by use of the 
theorem of § 30. 

Example. If the origin of the moving axes is not fixed in the body, let {ih, U3) 
be the components of velocity of the origin of coordinates, resolved parallel to the 
instantaneous position of the axes ; let (tfj, 0 3 , 6 3 ) be the components of angular velocity 
of the system of axes, resolved along themselves; let (®j, v 3 , v 3 ) be the components of 
velocity of that point of the body which is instantaneously situated at the origin of 
coordinates; and let («bj, <b 2 , »> 3 ) be the components of angular velocity of the body, also 
referred to the moving axes. Shew that the equations of motion can be written in 
the form 

*r p 

dt\OViJ 0l>2 Cl' 3 

d/dT\ .ZT.^T „ 


dfdT\ ZT ZT 

' d /dT\ dT, dT . ST , .dT , 

d/ZT\ 07, 07 . dT^ a 07 lf 
dk V8W _Mi 0^ +,(3 8 vf 6 ' d^ 3 +$3 d^r M ’ 
d /dT\ a 7, , 07 . it sr „ 


where (X, F, £, L, M, E) are the components and moments of the external forces with 
reference to the moving axes. 


89. Application to special non-holonomic problems. 

We shall now consider some examples illustrative of the theoiy of non- 
holonomic systems. 

Example 1 . Sphere rolling on a fixed sphere. 

Let it be required to determine the motion of a perfectly rough sphere of radius a and 
mass m which rolls on a fixed sphese of radius 6 , the only external force being gravity. 
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Let (6, 0, <f>) be the polar coordinates of the point of contact, referred to the centre of 
the fixed sphere, the polar axis being vertical. We take moving axes GABC, where G is 
the centre of the moving sphere, GC is the prolongation of the line joining the centres of 
the spheres, GA is horizontal and perpendicular to GC, and GB is perpendicular to GA 
and GC, in the direction of 0 increasing. 

With these axes we have, in the notation of the last article, 

-0, 0 2 = -<£sin0, 0 3 — <£cos0, 

«= — (gtH- 6) ^ sin 0, r«=(a+6)0, w— 0, 

T- £ to + & 4- w* + («>i 2 +■ ©2* + ®3 2 ) j- , 

and if F,F’ denote the components of the force at the point of contact parallel to GA 
and GB respectively, we have 

X=F, 7— mg sin d+F', 

L—F'a, M— - Fa, N= 0. 

The equations of motion of the last article become therefore 

wi (u — vB$) = F = — £am (<il> 2 — 0 i*> 3 + 03 <»i), 
m (v+uti 3 ) -mgam6=F'= § am fa -0 3 © 2 + 02®s)» 

— 0j»j +0i ft>2“ 0. 

Moreover, the components parallel to the axes GA, GB of the velocity of the point of 
contact are u—a & 2 and v+a&j, and consequently the kinematical equations which express 
the condition of no sliding at the point of contact are 

u — og > 2 = 0 , v + aa>i 7= 0 . 

Eliminating F, F% o> } , we have 

{ u - v8 z — f O0j G> 3=0, 

v+«0 3 - ^a 0 2 ®3 - $9 sin 0=0, 

<*>3=0. 

The last equation gives <a 3 = w, where n is a constant ; while substituting for u, v, 6 X , 0 2 , 0 3> 
in the first two equations their values in terms of 0, 0, <£, we have 

f 8 hi 0) +(a+ b) &<p cos 0 - f a»0=O, 

l(«+A)0-(a+5)#*eos0sm 0+^a»^sin0— f^sin 0=0. 

The former of these equations can be integrated at once after multiplying throughout 
by sin 0, and gives 

(a+&)$sm s 0+$<mcos 0=lr, 

where k is & constant. Moreover, multiplying the second equation throughout by 0 and 
the first equation by $sin 0, and adding, we obtain an equation which can be at once 
integrated, giving 

0*+<^sin* 0+~ cos 0=A, 

where A is a constant ; this is really the equation of energy of the system. 

Eliminating <£ between these two integral equations, we have 

(a +6)* sin* 0.0*= -(A-fa«cos0>*-^(a+6)sin*0cos0+A(a+A)*sin 2 0; 
and on writing oos0=x, this equation becomes 

{<?+£)*£*= A(a+£J*(1 - - (£ -f <*«#)* - tyg («+&)#(! — «*). 
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The cubic polynomial in x on the right-hand side of this equation is positive when 
x— -4-cc , negative when positive for some real values of 3, i.e. for some values of x 

between — 1 and 1, and negative when x— - i ; it has therefore one root greater than 
unity, and two roots between 1 and — 1 ; we shall denote these roots by 

cosh y, cos ft cos a, 
where cos /3> cos a; and we then have 


(y £+$)* (*+*)=/ {(*-«** y) (x-cos?) (x—cos a)} _ 1 dx, 
where * is a constant of integration. 


Writing 

x— 


14 a+b 
5 9 


z +£ (cosh y+ cos j3+cos 


®) 


14 a+b 7 A 

W ~g~ Z+ 3 Og(a+b) * 


the equation becomes 

t+f= J {4 (z-e,) (z -<■',) (z-e 3 )}~idz, 
or 2 =P(i f+4 

where the function p is formed with the roots 


(, 

| 1 14 (a +6) 

* 14(a+6) 
5g> 

3 14(a+6) 




Ihia+bf+^oPift 
3 Off (a+b) )’ 

7A (a+ 6)*+f a 2 *!*) 

SOg(a+b) /’ 
Th( aj+Vf+^cfii^ \ _ 
30gr(a+6) j ’ 


these quantities e u ej, e 3 are all real, and satisfy the relations 


e l + «S+«3 s =0» «!>e*>«3. 


Now x is Peal for real values of t and (since x is real) lies between cos a and cos fi ; 
so 2 is real and lies between e 2 and ; hence the imaginary part of the constant « in the 
argument of the p-funetion is the half-period corresponding to the root which we shall 
denote by <u ; the real part of e may be taken to be zero by suitably choosing the origin 
of lime : and therefore we have finally 




7 k (a4-6) 2 +ffl 2 ?& 2 
30gr(a+&) 


This equation gives the variable 6 in terms of the time : tbe other coordinate (f> of the 
centre of the moving sphere is then obtained by integrating the equation 


2 h-la n cos# 

this integration can be effected by a procedure similar to that used (§ 72) to obtain the 
Eulerian angles which define the position of a top spinning on a perfectly rough plane. 


Example 2. A rough sphere rolls in contact with the outside of a fixed rough sphere, 
under gravity ; if z z be the greatest and least heights of its centre, during the motion, 
and z be the height at a time t from an instant when z was equal to prove that 

(*2 - *) [f? (0 ^ *s) («J ~ * 2 ), 

where e iy e 2 , e% (=* — e x — e$) are real quantities in descending order of magnitude. 

(Coll. Exam.) 
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Example 3. Sphere rolling on a moving sphere . 

Consider now the motion of a rough sphere of radius a and mass m which rolls under 
gravity on another sphere, of radius b and mass if, the latter sphere being free to turn 
xbout its centre 0 , which is fixed. 

Let (6, <j>) be the polar coordinates of the point of contact referred to axes fixed in space 
with the fixed centre as origin, the axis from which 0 is measured being vertical 

To obtain the equations of motion of the sphere m, we take (as in the last example) 
moving axes GABO of which GC is the prolongation of the line OG joining the centres of 
ihe spheres, and GA is horizontal Let (6 U 0%, 0 3 ) denote the components of angular 
velocity of the coordinate-system resolved along its own axes, and let fa, © 2 , a> 3 ) denote the 
components of angular velocity of the sphere m along the same axes. Then, as in the last 
example, we have 

0, d 2 = — (fcsinti, 0$so(j) cos 0* 

— («+ 6)<£sind, v=(aA-b)0, w~0, 

T= k m 2 +v 2 + U?-b-jr-(a>i 2 +c* 2 2 + « 3 2 )| i 

md if F^ F' be the components of the force acting on the sphere m at the point of contact 


parallel to GA and GB respectively, we have 

X=F y Y=mg sin 6 +F\ 

L~F'a, if = - Fa, iV=0, 

so the equations of motion become 

{ 7ii {u — v6 3 ) — F = — gam (©2 — 0i<b 3 ~\-0 3 q*i) ....(1), 

in (4?-f«d 3 ) - mg sin 0 \am fa - 0 3 a> 2 + 02 «> 3 ) ~(2), 

®3 — +^iO>2 — 0 (3). 


To determine the motion of the sphere M, we take moving axes parallel to the axes 
rABC \ but with their origin at 0; let (O l9 C 2 , Q 3 ) denote the components of angular 
velocity of the sphere resolved along these axes. Then for the sphere M we have 


T—IM. |6 2 (£i 1 2 +Q2 8 +^3 2 ), 

-nd its equations of motion are 

{ — | bM (Q 2 — 0i$s+ 05$!) =F... -..(4), 

gbj£ {ili—0 3 Q$+ F' ( 5 ), 

&3 — =0 (6). 

The conditions of no sliding at the point of contact are 

u—ams=bQ 2 y = (7). 


In order to solve this set of equations we multiply equations (3) and (6) by a and b 
espeetively, and add ; thus, using (7), we have 

+ 6s2 3 4* U&i 4* V0% 0, 

Integrating, we have 


a&s+bQs^an, 


where n, is a constant. 
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Moreover, from equations (4) and (7) we have 

— (u — <£«*■— 6$v — jP. 

Eliminating /'and «2+0s«i between this and equations (1), we have 


7M+bm ym . * 

- g - {« - ^sv)«<*ndi, 

rf z s . , a*j - 2J/awd n 

* <* tf) + ^cos 5- (WSmy ^ T6r 0 


Similarly from equations (5) and (7), we have 

|i({ - v — + <3t^3ttj+ M jQj) = p * 

Eliminating F' and o> x - 0 3 o^ between this and equations (2), we have 

5m+7Jf , a\ « 5 (Jf+wi) . ^ 

- g y <*+ ad 3 ) - a«d 2 + g sin d. 


.(A). 


or 


d— 0 2 sin d cos d - 


5(if-f-wi)<ram g 
(5ia+7Af)(<M-5} 


an 2Jf 
a+b‘ 5m+7M 




(B). 


Now the equations (A) and (B), from which d and (f> are to be determined in terms of t, 
are of essentially the same character as the equations found for the determination of d 
and <f> in the previous example : the former equations being in fact derivable from the 
present ones by making M very large compared with m. The integration therefore 
proceeds exactly as in the former case. 


Example 4. A unif orm sphere rolls on a perfectly rough horizontal plane, under 
forces whose resultant passes through its centre. Shew that the motion of its centre 
is the same as that of a particle acted on by the same forces reduced in the ratio 5 : 7. 

Example 5. Form the equations of motion of a perfectly rough sphere rolling under 
gravity inside a fixed right circular cylinder, the axis of which is inclined to the vertical at 
an angle a; and shew that, if the sphere be such that a being its radius and h 

the radius of gyration about any diameter, and if it be placed at rest with the axial plane 
through its centre making an angle j3 with the vertical axial plane, the velocity of 
the centre parallel to the axis, when this angle is 0, is 

| ° ^{sin |d arccosh (cos $6 sec cos b 6 arccos (sin b 0 cosec Iff)], 

where b+a is the radius of the cylinder. (Camb. Math. Tripos, Part 1, 1895.) 

For other examples cf. Woronetz, Math. Ann. lxx. (1911), p. 410. 


90. Vibration# of non-holonomic systems. 

We shall next consider the small vibratory motions of a non-holonomie 
system : it will appear that so far as vibrations about equilibrium are con- 
cerned, the difference between holonomic and non-holonomic systems is 
unimportant. 

For consider the vibrations about equilibrium of a non-holonomic system 
with n independent coordinates and (n — m) degrees of freedom, in which 
the constraints are independent of the time. Let T be the kinetic and V the 
potential energy, so that for the vibrational problem T will be supposed to be 
a homogeneous quadratic function of (g x , g s , . . . , §»), and V to be a homogeneous 
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quadratic function of (q l3 q a , ..., q n ), the coefficients in both cases being 
constants. There are m equations of the type 

A li q l + A&q t + ... + A^qn-0 (k = l } 2, m), 

which express the non-holonomic constraints ; and the equations of motion 
are (§ 87) 

dt ~ dq ••• +X, n^rm ( r== h % n )- 

From these equations it is evident that X lf X 7 ,... y X m are in general small 
quantities of the order of the coordinates ; and therefore for the vibrational 
problem only the constant parts of A n , ..., A nm need be considered. The 
vibrational motion is therefore the same as if the coefficients -d-llj Ai2j . . - > A nm 
were constants independent of the coordinates ; but in this case the equations 

A&qi A&qz + ... 4 " Af&qn “ 0 (Jc = 1 , 2 , , Tfi) 
can be integrated ; in feet, they give 

A&qi -f* A&q<% 4* ... 4* Ai&q n = 0 (Jc ~ 1, 2, . tjz), 
the constants of integration being zero since the values 

£i = 0, & = q n -0 

represent a possible position of the system. 

It follows that the vibratory motion of the given non-holonomic system is 
the same as that of the holonomic system for which the equations of con- 
straint are expressible in the integrated form 

A&q 1 + A 3k q i +... + A^q^Q (A = l, 2, 

we can therefore determine the vibrations by using these equations to elimi- 
nate m of the coordinates (q ly q a , ... ,q n ) from T and V ; we shall then have 
a holonomic system with (n — m) degrees of freedom, the kinetic and potential 
energies being expressed in terms of (n — m) coordinates and the corre- 
sponding velocities : the vibrations of this system can be determined by the 
usual method described in the preceding chapter. 

As an example, we shall consider the following problem*. 

A heavy homogeneous hemisphere is resting in equilibrium on a perfectly rough horizontal 
plane with its spherical surface downwards. A second heavy homogeneous hemisphere is 
resting m the same way on a perfectly rough plane face of the first , the point of contact 
being in the centre of the face. The equilibrium being slightly disturbed, it is required 
to find the vibrations of the system. 

Take as axes of reference 

(1) A rectangular set of axes Z*xyz fixed in the upper hemisphere, the origin being 
its centre of gravity Z*. 

* Diai to Madame Kerkhoven-Wjthoff, Nieme Archie/ voor Witkunde, Beel iv. (1899). 
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(2) A rectangular set of axes Z x fixed in the lower hemisphere, the origin being 
its centre of gravity Z x . 

(3) A rectangular set of axes Rlmn fixed in space, the origin R being the equi- 
librium position of the point of contact of the lower hemisphere and the plane. 

We further define these axes by supposing that in the equilibrium position the axes 
Z‘ 2 z i and Rn are vertical and therefore coincident, while the axes Z x £, Rl 
are parallel, the axes Z^y, Z t rj, and Rm being therefore also parallel. 

Suppose that at time t the coordinates of a point referred to these different sets 
of axes are connected by the equations 

£ = « + a^ + azy + a 3 S, 

77 

C — 7+y^+ysy +y3Z, 

l = a+a x 

m = b + b x £ 4* b^rj + ft 3 f, 
n = c-f c^ + Czyj+CsC, 

The 24 coefficients in these transformation- formulae completely specify the position of 
the system at any instant As however the system has only six degrees of freedom, there 
must be 18 equations connecting these coefficients or their differentials. Of these, 12 are 
the ordinary conditions of the types 

a I 2 + a2 2 -f «3 2 = 1, 01 +<*202 4* 0303 = 0, 

# i 2 ■+■ « 2 2 + <? 3 2 — 1 

which express the orthogonal character of the axes ; the remaining 6 are the conditions of 
contact and rolling, which we shall now find. 

Let Ru Ri be the radii of the lower and upper hemispheres respectively, and l u I 2 
the distances of the centres of gravity from their plane faces, so li~%R u Z 2 — 1^* The 
coordinates of the point of contact of the upper hemisphere with the lower are 

<ar 2 =— R 2 Y 11 yt—-RiV ii R%yz > 

* 

the conditions that this point shall be at rest relative to the lower hemisphere are 

a+ai #2+ a 2 y 2 + OjSj* 0, 

0+0i# 2 +0 2 y 2 +03 32—0* 

y + yi *2 + hys+ys^—O, 

The last of these equations gives y+^ 2 y 3 =0, which is the differentiated form of the 
equation 

l\-y-yzh= - Hz* 

an equation which expresses the condition of contact of the two hemispheres: while 
the first two of the equations give 

a— a% R*yi — a% & 2 y 2 + 03 (J 2 “ R^yz) *0, 

0 - ft f^yj - ft R$y % +& (h - R*ys> - 1 0, 

and these express the condition of rolling of the upper on the lower hemisphere. These 
equations give as a first approximation 

d=da 0=03 (#s*”^2)» 
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and therefore on integration 

a=a 3 - 12), £ = ft (&2 ~ h)- 

Similarly the condition of contact of the lower hemisphere and the horizontal plane is 

and the conditions of rolling are 

a=a 3 (i 2 1 -^), b—b z {Ri—li). 

We have thus now obtained the 18 equations connecting the 24 coefficients : taking 
a 2 , £ 3 , y u a 2 , b 3 , d as the 6 independent coordinates of the system, and solving for 
the other 18 coefficients in terms of these, we find with the necessary approximation 

( a =yi (I2 — f a ~ c i ft ~ ^l)» 

<*i=l~b (°2 2 4* yi 2 ), 1 — 1 ~ 4 («2 2 + °i 2 )j 

a 3— -yi- Us* ~* c i* 

f ^ *ftlsCft"“ft)> 

- J fti= ~a 27 

U= 1 -4 (a 2 2 +ft 2 ). U= 1 - 4 (« 2 2 + fts 2 )- 

/ r = i? 2 + ^ — {1 — 4 (71 2 + & 2 )}> i- 4 (^+fts 2 )}, 

•^ 72 = J Co= - 63 , 

1 73 = 1 - 4 ( 7 i 2 4 - 33 2 ). I C 3 = 1 -4( c i 2 +fts 2 )- 

The potential energy of the system is 

V^= Jfi gc 4- M 2 g {c 4- c 1 a 4- c 2 ^ + c 3 y), 
or, retaining only small quantities of the second order, 

— 1 M 2 R 2 c l7l 4- ^271 2 - 

If now we express the coordinates ?, ai, » of any particle of the upper or lower 
hemisphere in terms of its coordinates relative to the axes Z 2 xyz and Zi&C respectively, 
and form the sum J 2 m(^ 4 -m 2 +w 2 ) for each hemisphere, neglecting terms above the. second 
order of small quantities, and remembering that the principal moments of inertia of 
a hemisphere of mass M and radius R at its centre of gravity are f Jf# 2 , ^y MR 2 > 
iffifjffi 2 , we find for the kinetic energy of the system the value 7, where 

27= 

4-W{|SA 2 ifi+Jr S {i§ft 2 4-ffl l tf 2 4-^ 

The equations of motion evidently separate into three distinct sets, consisting of 

(i) Equations for the coordinates a% and q 2 : these coordinates give rise to no terms 
in V, and do not correspond to vibrations in the stricter sense : in fact, the equilibrium 
is not disturbed if either of the hemispheres is turned through any angle about its axis of 
revolution. We can therefore neglect these equations. 

(ii) Equations involving the coordinates 63 and ft. 

(iii) Equations for the coordinates and y 1 ; these are exactly the same as the 
equations for 63 and ft, so we need consider only the latter. 
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The equations for ft and ft are, in extenso, 

Mft *ft + ft (ft 2 + f + 4 +ftft (| 

+# (I ft ft “* Iftft) ft — i^ftftft 
(Ift + M ft) £ 3 + ft ft — §pft -i- %g&3 : =' 0. 

The corresponding determinantal equation for A, where 2?r/«/x is a period, is 
{^ft 2 ft+ft( J ff : 2 +| J 8 lJ ff 2 -F^ J ff 2 2 ) }X-^ ( |^ 1 J^ 1 ~|i2 2 if 2 ) ftft(#ft + J8ft)^ + ^ftft = 

(fft+Mft) x +l^ 

This is a quadratic equation in A : it is easily found that its roots are positive if 

9ft ft > 40ft ft j 

and w Me condition for stability of the equilibrium. 

The vibrations of non-holonomic systems about a state of steady motion 
are most conveniently discussed by use of the equations of motion given 
in § 88. The method will be illustrated by the following example. 

Example. A solid of revolution has an equatorial plane of symmetry , and is rolling 
with angular velocity n round its axis in steady motion on a perfectly rough horizontal 
plane, , the equatorial plane of ike solid being vertical. This motion being slightly disturbed , 
to find the period of a vibration. 

Let G be the centre of gravity of the solid, and let (O, A) be its moments of inertia 
about the axis and about a line through G perpendicular to the axis. Take as moving 
axes of reference Gxyz t where Gz is the axis of the solid, Gy is perpendicular to the plane 
through Gz and the point of contact (so Gy is horizontal), and Gx is normal to the plane 
Gyz. Let ft F\ R be the components of the force acting on the solid at the point 
of contact* F being in the plane Gxz, F' being parallel to Gy, and R being normal to the 
plane. Let ( ft, ft, ft) and (©!, ©3, © 3 ) denote as usual the components of angular 
velocity of the axes and of the body respectively, and let (u, v, w) be the components of 
the velocity of G y parallel to the moving axes. Further, let p be the radius of curvature 
of the meridian of the solid at the equator, a the radius of its equatorial circle, 6 the 
angle made by Gz with the vertical, and <f> the angle between Gy and its undisturbed 
direction. Then we have 

ft = 0)!= — <£sin ft ft=© 2 =ft ft=^cosft 
and the kinetic energy is 

T— (t& 2 + t? 2 HH uF ) + ^ A («j 2 + ®2®) + ^ Gf& 3 2 . 

The equations of § 18 therefore give, if P is the point of contact, PIT the perpendicular 
from this point on the axis, and GN the perpendicular from G on the horizontal plane, 

/ M (u — v 8 z +w 0 ^ =Pcos d — (P - Mg) sin ft 

M(v— w 6 i + u& 3 ) —F'y 
2f(w-wft+*?ft) *= (jB — Mg) cos 0 +Psin ft 

Aa>i — A.g>% 6 3 + O&2 ft — — F*. GK, 

C®3ft+‘jl®ift— — P. GF—R. FP y 
*=F* PK. 

In these equations, QK and NP are measured positively parallel to the positive direction 
of the axis of z and the horizontal projection of this direction respectively. 


W. B. 


15 
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The conditions of no sliding at P are 

j« cos0-fttfsin 0— GF. o) 2 = 0, 

Ir-filST. o>3— GK. o>i =0, 
and the condition of contact of the body and plane is 

d 

w cos $ - u sin cos s ^ n ^)* 

These equations determine the motion in the general case, when the disturbance from 
steady motion is not supposed to be small. When this latter assumption is made, 
we have 

6>3-»+sr, v= —an +rj. 


where x? w, j? are small; and jP, -P', w, ®i, &> 2 , dj, d 2 , d 3 are small, while i2 is nearly 
equal to Moreover we have FP~(p - «) x* The equations therefore become 

rM(ii+an6£— -11 + Mg, 

Mn -F\ 

M{w—an6i)=Fj 

Aan+CMs =0, 

*\ A&2-C'7i6 1 — -Fa— Mg (p — a) x? 

CW =F'a, * 

w-a<x>2 =0, 

^+®ssr =0, 

where <»i — ^ <® 2 *=d 2 ==x, 0 3 —O. 


Eliminating i' 7 , F”, J2, and replacing d l7 d 2 , d 3 , &>2 by their values, the equations 

become 

Aifr—Cnx =0, 

J X 4- ( C + Ma 2 ) nfy -f- Mg (p — a) x + Maw »( 0, 

w 


*7 


= — asr. 


From the third and fifth of these equations we see that dr and rj are zero, and therefore 
m and i? are constants. The other three equations give, on eliminating w, 

( A<f> — Gnx=0, 

\{Ma*+A)x+(C+Ma^n4>+Mg(p*-a) x =0, 
and therefore the equation for the determination of x is 

A (A + Ma?) x+{MgA(p-a)+Cn*(€+ Ma *)} x ±= 0 ; 
this equation shews that the period of a vibration is 


2sr 


\ A(A+Ma*) 1* 
[MgA (p-a)+€n*{C+Ma 2 )) * 


91. Dissipative systems ; JHctional, forces. 

We now proceed to the consideration of systems for which the principle of 
conservation of dynamical energy is not valid, the energy of the system being 
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continually changed into some other form (e.g. heat) which is not recognised 
in dynamics. We shall first consider frictional systems . 

If two rigid bodies which are not perfectly smooth are in contact, the 
reaction between them at the point of contact may be resolved into a com- 
ponent along the common normal to their surfaces at the point, which is 
called the normal pressure . and a component in the common tangent-plane, 
which is called the frictional force. The frictional force is determined by 
the following law*, 'which has been established experimentally : The bodies 
will not slide on each other , provided the frictional force required for the 
prevention of sliding does not exceed p times the normal pressure , where p 
is a constant called the “ limiting coefficient of friction ” which depends only 
on the material of which the surfaces in contact are composed. If on the 
other hand the frictional force required to prevent sliding is greater than p 
times the normal pressure, there will be sliding at the point of contact , and 
the frictional force called into play will be p times the normal pressure . 

Painlev4 has pointed out that the four hypotheses — (1) that the above laws of friction 
hold, (2) that there exist rigid bodies, (3) that the normal pressure between bodies cannot 
be negative, (4) that all accelerations and tensions are finite — taken together lead in some 
cases to contradictions of the fundamental laws of dynamics. For a discussion on this 
subject, cf. Gomptes Rendus, cxl. (1905), pp. 635, 702, 847 : ibid, cxll (1905), pp. 310, 401, 
546; Zeitsckrift fUr M. u. P lviil (1909), p. 186. 

The following examples illustrate the motion of systems involving 
frictional forces. 

Example 1. Motion of a particle on a rough fixed plane curve. 

Consider the motion of a particle which is constrained to move in a rough fixed tube 
of small bore, in the form of a plane curve, under forces which depend solely on its 
position in the tube. Let f(s) and g(s) denote the components of force per unit mass 
acting on the particle in direction of the tangent and normal to the tube, where « is the 
distance of the particle from some fixed point of the tube, measured along the arc in the 
direction in which the particle is moving; and let R be the normal reaction per unit mass, 
and p the coefficient of friction. 

Since the components of acceleration of the particle along the tangent and normal are 
vdv/ds and v 8 /p, where v is the velocity of the particle and p the radius of curvature of the 
tube, we have 

Eliminating R, we have 

+ y «* =2/(«) + 2^ (*)• 

Integrating, we have 

{/<*)+/# (*>}*, 

where <£= Jcfo/p, and c is a constant depending on the initial circumstances of the motion. 

*■ The discovery that the friction is proportional to the normal pressure was made by 
G. Amontons, Paris MSm., annee 1699, p. 206. 


15—2 
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The right-hand side of this equation is a known function of *, say 
we have 


*F(s). Then 


so the relation between s and t is 


(Sr-'* 

*-*>= d*. 


This equation represents the solution of the problem. 

Example 2. A circular hoop of mass M stands on rough ground, and a particle of 
mass m is attacked to the end of the horizontal diameter . To find whether the hoop will roll 
or slide. 

Let us investigate the rolling motion, assumed possible, and so determine whether the 
friction required to produce this motion is, or is not, greater than the maximum friction 
actually available, Le. p times the corresponding normal pressure. Let 3 be the angle 
turned through by the hoop from the commencement of the motion, and let x and y be 
the coordinates of the centre of gravity of the system, referred to horizontal and vertical 
(downward) axes through its own initial position, so that 


where a is the radius of the hoop. 

The kinetic and potential energies are 


ma . * 


J T=Ma*3*+ma*3*(l - sintf), 

[V— ~ mga sin 3. 

The Lagrangian equation of motion is therefore 

[2 a*8 {if- f- m(l- sin £)}] + maM* cos 3— mga cos 3. 

For the initial motion, this equation gives 

2 ai (M+m)*=mg, 

so initially we have 

•i mg .. m •* mPa 

J>ac ~~2{M+mY M+m ~2 (if+m)** 

But if F be the frictional force and R the normal pressure, we have 
F= ( M 4-m) x t R** ( M +m) ( - j } +g), 


so initially we have 


F 


m(Jf+ m) 


E — y+g 

The hoop will therefore roll or slide according as the coefficient of friction is not less, or 
less than 

2 

Example 3. A particle moves under gravity on a rough cycloid whose plane is 
vertical and whose base is horizontal : if <f> be the inclination of the tangent at any point 
to the horizontal, so that the equation of the cycloid can be written 

*=4asin <f), 

and if tan c be the coefficient of friction, shew that the motion is given by the equation 


ce* sin (£ + c) ** cos 


(\Za2oo8t)* 


where c is a constant. 



229 


91 , 92 ] Non-holonomic Systems. Dissipative Systems 


92. Resisting forces depending on the velocity. 

A different type of dissipative system is illustrated by the motion of 
a projectile in the air, as the resistance of the air depends on the velocity of 
the projectile. No general rule can be formulated for the solution of prob- 
lems involving forces of this kind: a case of practical interest, however, 
namely the motion of a projectile under the influence of gravity and of a 
resistance varying as some power of the projectile’s velocity, can be integrated 
in the following manner. 

For low velocities (below 100 ffc./sec.) the resistance of the air to a projectile is nearly 
proportional to the square of the velocity. For high velocities (say 2000 ft./sec.) the 
resistance is approximately a linear function of the velocity. 

At time t let v be the velocity of the projectile, kv n the resistance per 
unit mass, 6 the inclination of the path to the horizontal, and /> the radius of 
curvature of the path. The components of acceleration of the projectile 
along the tangent and normal to its path are vdv/ds and v 2 /p ; and hence the 
equations of motion are 

0 vdvjds ss= — g sin 8 — kv n , 

\ tfjp = g cos 6 . 

Dividing the first equation by the second, we obtain 

1 dv _ tan 0 _ k 
v n+1 d9 v n g cos 9 7 


or ^ (i) + ^ (n l0 s sec fl > = - f 36(5 6 - 

Integrating, we have 

(1 Jv n ) see n 9 + Constant = — (nk/g) J sec n+1 9d9. 

This equation gives v in terms of 0. To obtain t, the equation v* = pg cos 6 
gives 



and as v is a known function of 9 , this equation gives £ as a function of 6. 
The rectangular coordinates (a?, y) of the particle can now be found from the 
equations 

a?— jv cos 0dt, y = fvsi nffdt. 

The solution of the problem is thus reduced to quadratures. 

Resisting forces proportional respectively to v, v 2 , and av+bv* were considered by 
Newton, Principia, Book ii. §§ 1, % 3. The case of a resistance proportional to any power 
of the velocity was then examined by John Bernoulli* in 1711- 

* Opera, i. p. 502* 
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D’Alembert* shewed that if git denotes the ratio of the resistance to the mass of the 
projectile, the integration can be effected in the four cases 

Mssa-h&log®, 

u * + R 4 * bv *, 

u—a (log v) n + R log v -f b, 

where or, 6, n are arbitrary constants and R is another constant depending on them. 

Siaccit obtained many more integrable cases, of which the following may be mentioned : 

log i+ £“ +l)e +C, 

where a, 5, c, C are arbitrary constants: this equation defines v in terms of «, the 
number of terms involved being finite when c is rational. 

Poisson pointed out in 1806 X that the theory of singular solutions of differential 
equations has applications in Dynamics, notably in the case of a particle under a resisting 
force. If a particle is moving in a straight line under a resisting force varying as the 
square root of the velocity, the equation of motion is 

dvjdt= - avK 

The initial velocity being c* 2 , the motion is represented by the general integral 
so long as t<2cja, after which it is represented by the singular solution v=0. 


Example 1. A heavy particle falls vertically from rest at the origin in a medium 
whose resistance varies directly as the velocity. Shew that the distance traversed 
in time t is 


& 




where gv is the resistance per unit mass. 


Example 2. A heavy particle falls vertically from rest at the origin in a medium 
whose resistance varies as the square of the velocity : shew that the distance traversed in 
time t is 

i log cosh (Jgiit), 

where denotes the resistance per unit mass. 


93. Rayleigh's dissipation-function . 

When a system is subject to external resisting forces which are directly 
proportional to the velocities of their points of application, it is possible to 
express the equations of motion of the system in general coordinates in terms 
of the kinetic and potential energies and of a single new function. 

For let the energy lost to the system by the action of the resisting force 
which is applied to a particle m of the system, whose coordinates are (a?, y, z\ 
in an arbitraiy displacement (Bx, &y, hz) be 

k x xhx 4- kyyhy -f k z zhz, 

* Trait# de Viquilibre tt da mouvtmcnt des ftuides , Paris, 1744. 
f Comptes Rendus y cxxxii. (1901), pi 1175. 
t Journal de VEcole Polyt. vi. (Cahier 13), p. 60. 
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where k x , k y , k z are functions of x , y } z only. The equations of motion of the 
typical particle m will therefore be 

! mx = - + X, 

my~ — k y y + F, 
mi? = — 4- Z , 

where X 9 Y } Z are the components of the total force (external and molecular) 
on the particle, except the force of resistance. 

Now let a function F be defined by the equations 

F = £-2 ( k x d? + k y y 1 4 - k z z?), 

where the summation is extended over all the particles of the system ; so 
that F y which is called the dissipation-function , represents half the rate at 
which energy is being lost to the system by the action of the resisting forces; 
and let (q 1} ..., q n ) be coordinates specifying the configuration of the 

system. 

Multiplying the equations of motion of the particle m by dx/dq r , dyfdq r , 
dz/dq r , respectively, and summing for all the particles of the system, we have 


2m 


.. dx .. 3 y .. dz 
~ ~- + y~- +z — 

dq r * dq r dq. 




. dx 




, dy.uA*' 


¥r + Azi ¥r) 




As in § 26, we have 

-s' (•■ da! , •• ty , .. d ft T \ 
im (* a, +: » + • & j - it fej - ■ 

where T is the kinetic energy ; and 

where QiSq 1 4* ... 4- Qn&qn denotes the work done by the external 
forces (excluding the resistances) in an arbitrary infinitesimal displacement : 
while we have 

- * (w|+ w |+M|) — X (m | W 8 |) 

= _&F 
_ 

It follows that the equations of motion of the system in terms of the. co- 
ordinates (q l , § 2 . caw 6e written in the form 

d fdT\ dT dF 
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Example. If the resisting forces depend on the relative (as opposed to the absolute) 
velocity of their points of application, so that the forces acting on two particles (xi, y\, z{) 
and (#2, y2» ^2) have the components 

— k x (j$i — X2), -£ r Gb-&)> -Kih-%) 

and 

1), 

respectively, shew that the equations in general coordinates can be formed with the 
expression 

£2 {k x (x t - x 2 ¥+k y (ft -ytf+K («i - Z2) 2 } 

as a dissipation-function. 


94. Vibrations of dissipative systems . 

If a dynamical system is specified by its kinetic energy function, potential 
energy function, and dissipation function, methods similar to those of 
Chapter VII can be applied in order to determine the nature of the small 
vibrations of the system about an equilibrium-configuration. 

For simplicity we shall consider a system with two degrees of freedom. 
As in § *76, we find that for the vibrational problem the kinetic- energy and 
dissipation function can be taken as homogeneous quadratic functions of the 
velocities, and the potential energy as a homogeneous quadratic function of 
the coordinates, the coefficients in these functions being constants. Ta king 
as coordinates those variables which would be normal coordinates if there 
were no dissipation function, we can write these three functions in the form 

■ F^i(aq J 3 + 2hq 1 q i +bq i i ), 

where Xi and X, will be supposed positive, so that the equilibrium would be 
stable if there were no dissipative forces. 

The equations of motion are 


d /dT\ _ dT dF_ 9F 
dt \dqj dq r + dq r + 9 q r ~ 


(*■=1,2), 


or 




§, + hq t + bq, + Xaj, = 0. 

If we attempt to find a particular solution of these equations in the form 


q x = Ae**, q t = Be*, 

on substituting these values in the differential equations we have 
A (p * + ap + Xi) + Bhp = 0, 

Ahp + B {p^+bp + X,) = 0, 

from which it follows that p must be a root of the equation 
( p* +. ap + Xj) ( p 1 -f bp + X*) — htp* = 0. 
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We shall suppose the dissipative forces to be comparatively small, so that 
squares of the quantities a , A, b can be neglected ; on this supposition, the 
roots of the last equation are readily found to be 

p 1 = t V%- \a, 

Corresponding to the root p l we have, from the second of the equations 
connecting A and B, 

B _____ 

A Xj ~ Xg 

A particular solution of the differential equations is therefore given by 
^ = (Xj - Xa) e “ (cos V\t 4- i sin Vx^), 

= A VxTe~ (i cos VSii ~ sin Vx^), 

and a second particular solution is obtained by changing i to — % in these 
expressions. It follows that two independent real particular solutions of the 
differential equations are 

| 9l = (Xj - \ 2 ) e~ iat cos VXji ^ fg 1 =(\i-X,)e~i“ < siiiV^t, 

\g 2 = — A Vx,e _ 4“* sin Vx, < lg* = A Vx^e “ ^ at cos */x, f, 

and therefore the most general real solution involving is 
j'g 1 = (X, — Xg) “ ^ at sin (Vx^t + e), 

jg g — A Vx^-de " ^ a£ sin (y / \t + ^ + ej , 

where A and e are real arbitrary constants. This represents one of the normal 
modes of vibration of the system. Adding to this the corresponding solution 
in ePJ, we have finally the general solution of the vibrational problem, namely 

q 1 = (x* - Xi) Ae - i at sin (VxTe + e) + A _ * i£ sin (Vv + ^ + 7 

q 3 =h J\Ae ~ * a£ sin t + ^ + ej+(\-\)Be~l bt sm (Vx,t + y), 

where A, B, e, y are four constants which must be determined from the 
initial circumstances of the motion. 

Now we suppose the dissipative forces such that energy is being con- 
tinually lost to the system, so that F is a positive definite form, and therefore 
a and b are positive. The last equations therefore shew that the vibration 
gradually dies away, on account of the presence of the factors e~^ at and e~^ bt : 
the periods of the normal vibrations are (neglecting squares of it. A, b) the 
same as if the dissipative forces were absent; and in a normal vibration, the 
amplitude of oscillation of one of the coordinates is small compared with the 
amplitude of oscillation of the other coordinate, while the phases of the 
vibration in the two coordinates at any instant differ by a quarter-period. 
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A similar analysis leads to corresponding results for systems with more 
than two degrees of freedom ; supposing that the dissipative forces are small 
and that the dissipation function and potential energy are positive defiiiite 
forms, we find that the periods of the normal vibrations are (neglecting 
squares of the coefficients in the dissipation function) unaltered by the 
presence of the dissipative forces, but that the vibration gradually dies away : 
and if {q u .. . , q n ) are the normal coordinates of the system when the 
dissipative forces are absent, there is a normal vibration of the system when 
the dissipative forces are present, in which the amplitude of the vibrations in 
#«> <h> q n is small compared with the amplitude of the vibration in q l9 
and the phase of the vibrations in q 2 , q 3f q n differs by a quarter-period 
from the phase of the vibration in q 1 . 

Example . Discuss the vibrations of a system which is acted on by periodic external 
forces which have the same period as one of the normal modes of free vibration of the 
system ; shewing the importance of dissipative forces (even where small) in this case. 

96. Impact 

Another mode in which energy may be lost* to a dynamical system is by 
the collision of bodies which belong to the system ; a collision generally 
results in a decrease of dynamical energy. 

The analytical discussion of collisions is based on the following experi- 
mental law*f. When two bodies collide , the values of the relative velocity of the 
surfaces in contact {estimated normally to the surfaces ) at instants immediately 
after and immediately before the impact bear a definite ratio to each other: 
this ratio depends only m the material of which the bodies are composed. 

This ratio will in general be denoted by — e. When e is zero, the bodies 
are said to be inelastic . 

The general problem of impact reduces therefore to a problem in impulsive 
motion in which the unknown impulsive force at the point of contact of the 
bodies is to be determined by the condition that the change in relative 
normal velocity of the bodies satisfies the above law. 

96. Loss of kinetic energy in impact. 

We shall now find the loss of kinetic energy when two perfectly smooth 
bodies impinge on each other. 

Let m typify the mass of a particle of either body, and let (%, v 0f w 0 ) and 
(Uy », w) denote its components of velocity before and after the impact, and 

* I.e. lost to the system considered as a dynamical system : the energy is not annihilated, but 
appears in some other manifestation, e.g. heat. 

+ The laws of impact were discovered in 1668 by John Wallis [Phil. Tran*. No. 43, p. 864) 
and Christopher Wren {ibid. p. 867). 
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let (U, V, W ) be the components of the total impulsive force (external and 
molecular) on this particle. The equations of impulsive motion (§ 35) give 

m(u— u Q ) = Z7, m(y - w 0 ) = F, m{w — w 0 ) = TT. 

Multiplying these equations by (u + eu 0 ), (v -f ev 0 ), (w 4- ew 0 ) respectively, 
adding, and summing for all the particles of both bodies, we have 
2m {(& - u 0 ) (u 4- eu 0 ) 4- (v — w 0 ) (w + ^y 0 ) + (w — w/ 0 ) (w + m 0 )} 

= S {27 (u+0U|) + F (v 4* ew<>) 4- IF (w -Mw> 0 )}. 

Now so far as molecular impulses are concerned, we have 

2(Z7m + Vv+ Ww)=0, and 2( Uu 0 4- Vv 0 + Ww o ) = 0, 

since the impulsive forces which correspond to each other in virtue of the law 
of Action and Reaction will give contributions to these sums which mutually 
destroy each other. 

Also, since the part of (u 4- eu 0 ) due to the normal component of velocity 
has the same value for each of the particles in contact at the point where 
the impact takes place (in virtue of the law of impact) it follows that 
the impulsive force between the bodies does not contribute to the sum 
2 U(u + eu 0 ) 9 and similarly does not contribute to the sums SF(y+ ev Q ) 
and SF(w + ew Q ). 

We have therefore 

2 {U(u+euv)+ V(v-t-ev 0 )+ W (w 4- ew 0 )} = 0, 
and consequently 

2m {(u - u 0 ) (u 4- euo) + (v~ v 0 )(v 4- ev 0 ) -4 (w - w 0 ) (w + ew Q )} — 0, 
or 

2 m(v? 4- v 2 + w 2 ) - 2m (u 0 2 + v 0 2 4- w 0 *) 

= — 2 m {(u — Wo) 3 4- (v — v Q y 4- (w — w o y*}. 

X 4“ 6 

This equation can be expressed by the statement that the kinetic energy 
lost in the impact is (1 — e)j( 1 4- e) times the kinetic energy of that motion 
which would have to be compounded with the motion at the instant before the 
impact in order to produce the motion at the instant after the impact. 

97 . Examples of impact. 

The impulsive change of motion consequent on the collision of two free 
rigid bodies in space can be most simply determined by the following 
considerations. 

The motion of each body before or after impact is specified by. six 
quantities (e.g. the three components of velocity of its centre of gravity and 
the three components of angular velocity of the body about axes through its 
centre of gravity). The total number of equations required to determine the 



236 Non-holonomic Systems . Dissipative Systems [ch. vni 


impulsive change of motion is therefore twelve. Of these, six are immediately 
furnished by the condition that the angular momentum of each body about 
any axis through the point of contact is unchanged (since the impulsive forces 
act at this point) ; another equation is obtained from the condition that the 
momentum of the system in the direction normal to the surfaces in contact 
is unchanged (since the normal impulsive forces on the two bodies at the 
point of contact are equal and opposite), and another by the experimental 
law of impact. If the bodies are perfectly smooth, the remaining four 
equations can be derived from the condition that the linear momentum of 
each body in any direction tangential to the surfaces in contact is unchanged 
(since there is no tangential impulse if the bodies are smooth): if on the 
other hand the bodies are perfectly or imperfectly rough, the condition that 
the linear momentum of the system in any direction tangential to the 
surfaces in contact is unchanged gives two equations; if the bodies are 
perfectly rough, the condition that the relative velocity of the bodies in 
any tangential direction after the impact is zero gives the other two : while 
if the bodies are imperfectly rough, the coefficient of friction between the 
surfaces in contact being the remaining two equations are given by the 
conditions that 


(a) the relative velocity in any tangential direction is zero after the 
impact, provided the tangential component of the impulse required for this 
does not exceed g. times the normal component of the impulse; 

(0) if the last condition is not satisfied, there is a tangential impulse 
equal to g times the normal impulse between the bodies. 

In all cases, therefore, the required twelve equations can be found. 

If the motion takes place in a plane, or if one of the bodies is fixed, this 
procedure is still valid after making some obvious modifications. 

The following examples illustrate these- principles : 

Example 1. An indastic sphere of mass m falls with velocity V on a perfectly rough 
inelastic inclined plane of meats M and angle a, which rests on a smooth horizontal plane . 
Shew that the vertical velocity of the centre of the sphere immediately after the impact is 


Fsin 8 a 

IM sin 2 a * 


(Coll. Exam.) 


Let U be the velocity of the plane after impact, u the velocity of the sphere parallel to 
and relative to the plane,* & the angular velocity of the sphere, and a its radius. 

The equation of horizontal momentum gives 

m(#eosa— U)~MU, 

The kinemafcical condition at the point of contact is ao>=-u. 

The condition that the angular momentum of the sphere about the point of contact 
shall be the same before and after impact is 

j m Uco%a). 1 < 
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These three equations give, on eliminating co and U, 

„ 5 (#+ rsin 2 a 

Msm a=-~ — , 

. , , 7J/ + 2m-i"5?nsm 3 a , 

which is the result stated. 

Example 2. A sphere of radius a rotating with angular velocity Q about an axis 
inclined at an angle a to the vertical and moving, in the vertical plane containing that axis, 
with velocity V in a direction making an angle a with the horizon, strikes a perfectly rough 
horizontal plane. If the plane be tangentially inelastic , find the angle which the vertical 
plans containing the new direction of motion makes with the old, 

Take rectangular axes Oxyz, where 0 is the point of contact, Oz is vertical, and yOz is 
the initial plane of motion; and let a>i and © 2 he the components of angular velocity 
about Ox and Oy respectively after the impact, and M the mass of the sphere. 

Equating the initial and final angular momenta about Ox, we have 

Ma V cos a = { Ma 2 e>i • 

Equating the initial and final angular momenta about Oy, we have 

| Ma 2 Q sin a = } Ma 2 a > 2 . 

The tangent of the inclination of the new plane of motion to the plane yOz is (on 
account of the perfect roughness of the plane) og/wj, and this is therefore equal to 

g4fe 2 Qsin q 
MaV cos a 

or fa (Q/F)tana. 

Example 3. A perfectly rough circular disc of mass M and radius c impinges upon 
a rod of mass m and length 2a capable of turning freely about a pivot at its centre. If 
the point of impact is distant b from the centre of the rod, and the direction of motion of the 
centre of the disc makes angles a, 3 with the rod before and after collision , shew that 

2 (3 Mb 2 +ma 2 ) tan 3=3 (ema 2 SMb 2 ) tan a. (Coll. Exam.) 

Let V denote the initial velocity of the disc, and let v denote its final velocity and Q 
its final angular velocity. 

Since there is no sliding at the point of contact, we have 

v cos/S+cG—O. 

Denoting by a> the final angular velocity of the rod, and by I the normal impulse 

between the rod and disc, the equation of the motion of the rod is 

* 

lb = \ma 2 <a. 

The equation of impulsive motion of the disc in the direction normal to the rod is 

M(v sin 3+ Vain a) = /, 
and the law of impact gives the relation 

v sin 3+&» — * V sin a. 

Equating the initial and final angular momenta, of the disc about the point of contact, 
we have 

’ T r cosa=pcos3— 

v, G, I, a> from these equations, we have 

2 tan 3 (3J/6 2 + ma 2 ) = 3 tan a (mea 2 - 31ft 2 ), 

-which is the result stated. 



238 


Non-holonomic Systems. Dissipative Systems [ch. 

Example 4. A circular hoop , in motion witkoui rotation in its own plane, impinges on a 
rough fixed straight-edged obstacle in the plane. The velocity of the centre of the hoop 
before impact is f, in a direction making an angle a with the edge , and the coefficient 
of friction is g. To find the impulsive change of motion. 

Let u and v denote the components of velocity of the centre of the hoop after the 
impact, parallel and perpendicular to the edge, and let a be the angular velocity, M the 
mass and a the radius of the hoop. 

Equating the angular momenta about the point of contact before and after the impact, 
we have 

— Maroa + Mau—MVa cos a. 

The law of impact gives the equation 

i'=eFsin a . 

Since the plane is rough, u+tuo is zero after the impact, provided the frictional 
impulse required for this does not exceed \t times the normal impulse: but if this 
condition is not satisfied, the frictional impulse is times the normal impulse. 

Let Ebe the frictional and R the normal impulse: then we have 

M{u — Fcos a) = — F, M(v+ V sin d)—R, Ma 2 a>= - aF. 

We have therefore R=M(\+e) Fsina, 

and if u+at o is zero, we shall'have 

F—^ MY cos a. 

The quantity u+aa will therefore be zero after the impact, provided 

fi > cot a/2 (1 -f e ) ; 

and if ft does not satisfy this inequality, we shall have 

F— Fsina. 

Thus finally, if /x>cota/2(l -f «), the motion is determined by the equations 
u— V coscl+og), Fsina, u+aca=0, 

while if /x < cot a/2 (1 -f e), the motion is determined by the equations 

Fcosa-f-o**, v=eVsina, cua*= -ft (l+«) Fsina. 


Miscellaneous Examples. 


1. A perfectly rough sphere of radius a is made to rotate about a vertical diameter, 
which is fixed, with a constant angular velocity n. A uniform sphere of radius b is 
placed on it at a point distant aa from the highest point: investigate the motion 
and determine in any position the angular velocity of the sphere. Shew that the sphere 
will leave the rotating sphere when the point of contact is at an angular distance & from 
the vertex, where 


a 10 

eos0=— cosa+ 


4 a 2 ?! 2 sin 2 a 

515 (a+b)g • 

(Camb. Math. Tripos, Part I, 1889.) 


2. A rough sphere of radius a rolls under gravity on the surface of a cone of revolution 
which is compelled to turn about its vertical axis with uniform angular velocity n, 
its vertex being uppermost; if a be the semi-vertical angle of the cone, rsina be the 
distance of the centre of the sphere from the axis of the cone, ^ be the angle turned 
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through, relatively to the cone, by the vertical plane containing the centre of the sphere, 
and a >3 be the rate of rotation of the sphere about the common normal, prove that 

7r2^. 2 — xo^rcosassC, 

a («,-»ain«)-ggg (*+nA + &±****) B , 

J 7 V r / 14 COS a ’ 

(7 + -6n)r>=*A, 

where A, B, C are determinate constants. (Camb. Math. Tripos, Part I, 1897.) 

3. A homogeneous solid of revolution of mass M with a plane circular base of 
radius c rolls without slipping with its edge in contact with a rough horizontal plane. 
Shew that 8, ©, & are determined by the equations 

Mac ^ (a cos 2 6) - M<?0 cos 2 6 = (tf+ifc 2 ) cos 6^, 

{A (C+M<?) - APaW) ~ (Q cos 2 8)+C(C+ M<?) *> cos 6 - Mac Co, cos* 0=0, 

(A 4-ifc 2 ) S' 1 +AO? cos 2 8 — ZlfacaSZ cos 0+(£7+ Jfc 2 ) uP+QMg (a sin 8+c cos 5) = Constant, 

where 8 is the inclination of the axis of the body to the horizon, Q the angular velocity of 
the vertical plane containing its axis, a> the angular velocity of the body about its axis, 
A the moment of inertia of the body about a diameter of its base, G the moment of 
inertia of the body about its axis and a the distance of the centre of gravity from the 
base. (Camb. Math. Tripos, Part 1, 1898.) 


4 A wheel with 4 n spokes arranged symmetrically rolls with its axis horizontal on a 
perfectly rough horizontal plana If the wheel and spokes be made of a fine heavy wire, 
prove that the condition for stability is 


-~2 3 2n-j~tr 

4 4»+3tt 


9<*> 


where a is the radius of the wheel and V its velocity. 


(Coll. Exam.) 


5. A body rolls under gravity on a fixed horizontal plane. If this plane be taken as 
plane of yz, shew that 

2m {{y -y A )z-{z- z A )y} = Constant, 

where (a?, y, z) are the coordinates of a particle m and (# A , y A , z A ) of the point of contact, 
and the summation is extended over all the particles of the body. (Neumann.) 

6. One portion of a horizontal plane is perfectly smooth and the other portion is 
perfectly rough. A uniform heavy ellipsoid of semi-axes (a, 6, c). has its 6-axis vertical and 
moves with velocity v in the direction of its a-axis along the smooth portion of the plane 
towards the rough. Shew that, if 

** c *g («-*)> 

the ellipsoid will return to the smooth portion, k being the radius of gyration about 
the c-axis, and that the motion will then consist of an oscillation about a steady state of 
motion. 

In the special case a=26, shew that after the return of the ellipsoid to the smooth 
portion, the 6-axis can never make an angle with the vertical which is greater than 
aretanVf (ColL Exam.) 
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7. A shell in the form of a prolate spheroid whose centre of gravity is at its centre 
contains a symmetrical gyrostat, which rotates with angular velocity a> about its axis and 
whose centre and axis coincide with those of the spheroid. Shew that in the steady 
motion of the spheroid on a perfectly rough horizontal plane, when its centre describes 
a circle of radius c with angular velocity S2, the inclination a of the axis to the vertical 
is given by 

{ Mbc (a cot a+b)-Ab cos a + C {a sin a 4- c)} Q. 2 + C'b&Q - Mgb (a~b cot a) — 0, 

where M is the mass of the shell and gyrostat, A the moment of inertia of the shell and 
gyrostat together about a line through their centre perpendicular to their axis, C 9 C' 
those of the shell and gyrostat respectively about the axis, a the distance measured 
parallel to the axis of the point of contact of the shell and plane from the centre and 
b its distance from the axis. (Camb. Math. Tripos, Part I, 1899.) 


8. A uniform perfectly rough sphere of radius a starting from rest rolls down under 
gravity between two non-intersecting straight rods at right angles to each other whose 
shortest distance apart is 2c and which are equally inclined at an angle a to the vertical. 
If pa , pd are the original distances of the points of contact from the points where the 
shortest distance intersects the rods and p, p their distances at a subsequent time when 
the velocity is F, shew that 


and that 


F*=l 6c 2 


{ p y2-g2 (p * + p'*)} pp' 
16c*-(p 2 -p' 2 ) 2 pp'’ 


F* pL pV**} = 10 $ {(p-Po+p'-po) cos a + ^ (p 2 - Po 2 “ p' 2 + Po' 2 ) n/-cos 2 o|. 

(Camb. Math. Tripos, Part I, 1889.) 


9. A particle moves under gravity on a rough helix whose axis is vertical. If a be the 
radius and y the angle of the helix, shew that the velocity v and arc described s can be 
expressed in terms of a parameter 6 by the equations 

_2 f 

a T ' J 6. {p. cosy +0(jic6sy +2 sin y)} 7 

’2 cos y (?~o) ’ 


10. A particle is projected horizontally with velocity u so as to slide on a rough inclined 
plane. Investigate the motion. 

Prove that if 

2> 2pcota>l, 

the particle approaches asymptotically a line of greatest elope at distance 

— 008(1 
g # 4p* cos* a -sin 2 a* 

where p is the coefficient of friction, and a is the inclination of the plane. 

(ColL Exam.) 

11. A rough cycloidal tube has its axis vertical and vertex uppermost. If a be the 
radius of the generating circle and a particle be projected from the vertex with velocity 
V*4 ag sin a, shew that it will reach the cusp with velocity equal to 

[4ay cos* « {1 - 2 sin t * na }]4, 

where a is the angle of friction. (ColL Exam.) 
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12. A heavy rod of length 2 a is moving in a vertical plane so that one end is in contact 
with a rough vertical wall and the other end moves along the ground supposed to be equally 
rough ; and the coefficient of friction for each of the rough surfaces is tan f. Shew that the 
inclination of the rod to the vertical at any time is given by 

$ (P+ a 2 cos 2*) — a 2 # 2 sin 2 agr sin {6 - 2c). (Coll. Exam.) 

13. A thin spherical shell rests upon a horizontal plane and contains a particle of finite 

mass which is initially at its lowest point The coefficient of friction between the particle 
and the shell is given, that between the shell and the plane being practically infinite. 
Motion in two dimensions is set up by applying to the shell an impulse which gives it an 
angular velocity Q. Obtain an equation for the angle through which the shell has rolled 
when the particle begins to slip. (Coll. Exam.) 

14. A circular disc of radius a is placed in a vertical plane touching a uniform rough 
(ft) board which can turn freely about a horizontal axis in the upper surface of the board 
through its centre of gravity, the point of contact of the disc being at a distance b from 
this axis. A string, parallel to the surface of the board, is attached to the point of the 
disc furthest from the board and to an arm perpendicular to the board at the axis, and 
rigidly connected to the board. The centre of gravity of the board and arm lies in the 
axis. The system starts from rest in that position in which the centre of the disc lies in 
the horizontal plane through the axis. Shew that slipping will take place between the disc 
and the board, when the board makes an angle 6 with the vertical given by 

+ A A -{- cfi “{-ftfjLCtb 

2pA + 7pa*+%ab ’ 

where A is the moment of inertia of the board about the axis divided by the mass of the 
disc. (Coll. Exam.) 

15. A hoop is projected with velocity V down a plane of inclination a, the coefficient 
of friction being /x ( > tan a). It has initially such a backward spin Q that after a time t x it 
starts moving uphill and continues to do so for a time hi after which it once more 
descends. Shew that, if the motion take place in a vertical plane at right angles to the 
given inclined plane, then 

(t x + £*) g sin a =aQ ~ V. (Coll. Exam.) 

16. A ring of radius a is fixed on a smooth horizontal table; a second ring is placed 
on the table inside the first and in contact with it, and is projected with velocity V 9 but 
without rotation, in a direction parallel to the tangent at the point of contact. Find the 
time that elapses before slipping ceases between the rings if the coefficient of friction 
between them is p, and prove that the point of contact will in this time describe an arc 
of length ( a log 2)//*. 

Discuss the motion that will ensue if at the moment slipping ceases the fixed ring be 
released and left free to move, and prove that during the time that the inner ring rolls 
half round the outer one the centre of the latter will be displaced a distance 

where m, M are the masses of the inner mid outer rings and b is the radius of the inner 
ring. (Camb. Math. Tripos, Part I, 1900.) 

17. In the vertical motion of a heavy particle descending in a medium whose resistance 
varies as the square of the velocity, shew that the quantity 

-«-*■ + e«\ 

where kv£ is the resistance, and a and & are the distances described in two successive equal 
intervals r of time, depends only on r mid is independent of the initial velocity. 

(ColL Exam.) 


w. D. 
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18 . Prove that a heavy particle, let fall from rest in a medium in which the resistance 
varies as the square of the velocity, will acquire a velocity U tanh (gtjU\ and describe 
ft space U- log cosh ( gt; (7 ).g in a time t, where U denotes the terminal velocity in the 
medium. 

Shew also that, for the complete trajectory of a projectile in such a medium, the angle 6 
between the asymptotes is given by 

U 2 l V 2 = arcsinb cot 6 + cot 6 cosec 6, 

where T is the velocity when the projectile moves horizontally. (Coll. Exam.) 

19. Shew that the horizontal and vertical coordinates (x, y) of a particle moving under 
gravity in a medium of which the resistance is R satisfy the equation 

, *gR 

da * " r i? 4 cos 3 <f> 9 

i' being the velocity and <j> the inclination of the tangent to the horizontal. 

(Coll. Exam.) 

20. A j&rtiele is moving, under gravity, in a medium in which the resistance 
varies as the velocity. Shew that the equation of the trajectory referred to the vertical 
asymptote and a line parallel to the direction of motion when the velocity was infinite, can 
l»e written in the form 

y—b log {xja). (Coll Exam.) 

21. Prove that in the motion of a projectile through a resisting medium which causes 
a retardation kv 3 , where k is very small and the particle is projected horizontally with 
velocity l r , the approximate equation of the path is (neglecting k 2 ) 



the axis of x being in the direction of projection and the axis of y vertically downwards. 

(Coll. Exam.) 

22. A particle moves in a straight line under no forces in a medium whose resistance 
is v 3 logs)/*, where v is the velocity and * the distance from a given point in the line. 
Shew that the connexion between * and t is given by an equation of the form 

a + 4- * log a, 

where a and c are constants. 

23. A particle is moving in a resisting medium under a central, attraction ; shew that, 
if R be the retardation due to the resistance of the medium, and v the velocity, the rate of 
description of areas by the radius vector to the fixed centre of force varies as 

(Coll Exam.) _ 

24. Prove that in a resisting medium, a particle can describe a parabola under the 

action of a force to the focus which varies as the distance, provided the resistance at 
a point, where the velocity is i>, be £ {v{v- v 0 )}i ; where v 0 is the velocity at the vertex. 
Determine k. (Coll. Exam.) 

25. A particle moves in a resisting medium under a force P tending to a fixed centre. 
If R be the resistance, shew that 

*' being the radius vector and p the perpendicular on the tangent. 
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If u— 1/r, P-flU 2 , and R = kv 2 , and we neglect I* 2 and higher powers, shew that the 
differential equation to the path is 


h 



being a certain constant. 


2fjJt u~ 
(1 


(Coll. Exam.) 


26. A particle is moving under a central force <j> ( r) repelling it from the origin, in 
a resisting medium which imposes a retarding force equal to k times the velocity. Prove 
that the orbit is given by the equations 

r+iT-AV-3e-2«=$(r), 

where h is a constant quantity. (Coll. Exam.) 


27. A particle is moving in a circle under a force of attraction to an interior point 
varying as the distance ; the resistance of the medium is equal to its density multiplied by 
the square of the velocity. Shew that the density at any point is proportional to the 
tangent of the angle between the lines joining it to the centre of force and the centre of 
the circle. (Coll. Exam.) 


28. A rod of length a is rotating about one extremity, which is fixed, under the 
action of no forces except the resistance of the atmosphere. Supposing the retarding 
effect of the resistance on a small element of length dx to be Adx , (velocity) 2 , shew that 
the angular velocity at the time t is given by 

1 1 _ Aa* , 

co 12 ”4 

where Mk 2 is the moment of inertia about the fixed extremity, and 12 is a constant. 

(Coll. Exam.) 


29. A smooth oval disc of mass M, turning on a smooth horizontal table with 
angular velocity <*> but without any translational velocity, strikes a smooth horizontal rod 
of mass m at its middle point. Prove that the angular velocity is diminished in 
the ratio 

(Af+m) k 2 -mea? ; (M+mjJP+mx 2 

where e is the coefficient of elasticity, x the distance of the centre of gravity from the 
normal at the point of impact and k the radius of gyration about a vertical axis through 
the centre of gravity. (Coll. Exam.) 


30. Two rods, each of length a and mass m, are jointed together at their upper ends 
and the system falls symmetrically, with its plane vertical, on to a smooth inelastic 
plane. Just before impact the joint has a velocity V and each rod has an angular 
velocity Q, tending to increase its inclination o to the horizon. Shew that the impulse 
between each rod and the plane is 

m (jfcs+^sin 2 a) ( V+aQ cos d)j{i?-\-c 2j ra (a —2c) cos 2 a}, 

where c is the distance of the centre of gravity of each rod from the joint and mi? is the 
moment of inertia of each rod about its centre of gravity. (ColL Exam.) 


31. Three equal Uniform rods AB, BG, GD , each of length 2a, and hinged at B and €, 
are in one straight line and moving with a given velocity in a horizontal plane at 
right angles to their lengths. The ends A and D meet simultaneously two fixed inelastic 
obstacles, reducing A and D to rest. Determine when they will form an equilateral 
triangle, and shew that \ of the original momentum is destroyed by the impacts. 

(ColL E*am.) 

16—2 
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32. A smooth uniform cube is free to turn about a horizontal axis passing through 
the centres of two opposite faces and is at rest with two faces horizontal ; an equal and 
similar cube is dropped with velocity u and without rotation so as to strike the former 
along a line parallel to the fixed axis and at a distance c from the vertical plane containing 
it, prove that the angular velocity imparted to the lower cube is 

(1 +e)cu 

c 2 i 2 -ha 2 (1 - sin 2a) * 

where a is the inclination to the horizon of the lower face of the falling cube, 2a is the 
length of an edge, k the radius of gyration and e the coefficient of restitution. 

Find also the motion of the upper cube immediately after the impact. 

(Coll. Exam.) 

33. A perfectly elastic circular disc of mass M and radius c impinges without rotation 

upon a rod of mass m and length 2a which is free to turn about a pivot at its centre, the 
point of impact being at a distance b from the pivot. Prove that if the component of the 
velocity of the centre of the disc normal to the rod be halved by the impact, Mb 2 =ma 2 , the 
friction being sufficient to prevent sliding. (ColL Exam.) 

34. A perfectly rough sphere of radius a is projected horizontally with a velocity V 
from a point at a height k above a horizontal plane. The sphere has also initially 
an angular velocity Q about its horizontal diameter perpendicular to the plane of its 
motion. Shew that before it ceases to hound on the plane it passes over a horizontal 
distance 

where e is the coefficient of elasticity, and the distance is reckoned from the first point of 
contact. 

Compare the final with the initial kinetic energy. (ColL Exam.) 

35. A homogeneous elastic sphere (coefficient of elasticity e) is projected against 
a perfectly rough vertical wall so that its centre moves in a vertical plane at right angles 
to the wall. If the initial components of the velocity of its centre are u and and 
its initial angular velocity (a) is about an axis perpendicular to the vertical plane, find 
the subsequent motion after impinging on the wall, and shew that if its centre returns 
to its original position the coordinates of the point of impact referred to this point are 

2 eu (7e+b)v+2aQ 
g 7+10e-f7e® +<h 

j 2c {(7e+5)v+2aQ}{v(7+5e)-2aeQ} 

• g ' (7+10C4-7C 2 ) 2 

where a is the radius of the sphere. 


(Coll. Exam.) 
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THE PRINCIPLES OF LEAST ACTION AND LEAST CURVATURE 

98. The trajectories of a dynamical system. 

The chief object of investigation in Dynamics is the gradual change in 
time of the coordinates (q lf g 2 , ..., q n ) which specify the configuration of a 
dynamical system. When the system has three (or less than three) degrees 
of freedom, there is often a gain in clearness when we avail ourselves of a 
geometrical representation of the problem : if a point be taken whose rect- 
angular coordinates referred to fixed axes are the coordinates (q t> q 2 , q$) of 
the given dynamical system, the path of this point in space can be regarded 
as illustrating the successive states of the system. In the same way when 
>3 we can still regard the motion of the system as represented by the path 
of a point whose coordinates are (q u q 2 , q n ) in space of n dimensions; 
this path is called the trajectory of the system, and its introduction makes 
it natural to use geometrical terms such as “ intersection,” “adjacent,” etc., 
when speaking of the relations of different states or types of motion in the 
system. 

99. Hamilton s principle, for conservative holonomic systems . 

Consider any conservative holonomic dynamical system whose configuration 
at any instant is specified by n independent coordinates (q ls q 2y ..., q n ), and 
let L be the kinetic potential which characterises its motion. Let a given 
arc AB in space of n dimensions represent part of a trajectory of the system, 
and let CD be part of an adjacent arc which is not necessarily a trajectory : 
it would however of course be possible to make CD a trajectory by sub- 
jecting the system to additional constraints. Let t be the time at which 
the representative point (q X9 j a , g n ) occupies any position P on AB: we 
shall suppose each point on CD correlated to some value of the time, so 
that there will be a point Q on CD (or on the arc of which CD is a portion) 
which corresponds to the same value i as f does. As the arc CD is 
described, the correlated value of t will be supposed to vary continuously 
in the same sense. A moving point which describes the arc CD will there- 
fore pass through positions corresponding to a continuous sequence of values 
of q u ... , q n , ty and consequently to each point on CD there will correspond 
a set of values of q l9 g 2 , 
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We shall denote by 8 the variation by which we pass from a point of AB 
to that point of CD which is correlated to the same value of the time, and 
shall denote by $ n# t u t 0 + At 0 , U 4- A£i the values of t which correspond to the 
terminal points A , B , C\ D respectively, and by L R the value of the function 
L at any point R of either arc. 

If now we form the difference of the values of the integral 


f-h ( 4 1 » !?2> •••» </i> Q 21 ?n» tydt 9 

taken along the arcs AB and CD respectively, we have 
I Belt — f Ldt = L B £skt x — L 4 At 0 4* j BLdt 

J CD J AB J t t 




by Lagrange’s equations, 
d { * d L, 


- L B At,-L A At B +j^ j t dt 

= L b A t, — L A At B + ( £ fig,)* - (jS g *qr) A - 


But if (&q r )n denote the increment of q r in passing from B to D, we have 

(^! Jr )jj = (S^r)* 4* (^r^A^, 

and similarly if (A q r ) 4 denote the increment of q r in passing from A to C, 
we have 

(M*)a = (Sq^A + (qr) A &t Q , 

and consequently 

f Ldt — I Ldt= Ail" 

Lr«I0?r \ r=ldqr ) Ja 


Suppose now that C coincides with -d, and i) coincides with B, and that 
the times correlated to C anti D are £„ and ^ respectively, so that A q l7 
A//„, A£, are zero at A and B : then the last equation becomes 


f Ldt — [ Ldt = 0, 

J r* J . i/i 

which shews that the integral jlAt has a stationary value for any part of an 


actual trajectory AB , as compared with neighbouring paths CD which have 
the same terminal points as the actual trajectory and for which the time has 
tke same terminal values. This result is called Hamilton s principle *. 


* Hamilton, Phil. Trans . 1834, p. 307; Hid. 1835, p. 9b. 
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If the kinetic potential L does not contain the time explicitly, we can 
evidently replace the condition that the time is to have the same terminal 
values by the condition that the total time of description is to be the same 

n 

for A B as for CD , since 2 q r — L, which represents the total energy of 

r= i vq r 

the system, is in this case constant. 

Helmholtz, J. fur Math. c. p. 151, remarked that the conditions for a stationary 
value of 


/{ 


L ($!, ••• > S'*) (q r — ofr 


(where the y’s and & s are regarded as independent variables) are 

A oL d fcL\ 
6 r -q„ 0 

so that we again obtain Lagrange’s equations. 


V = 2, *), 


100 . The principle of Least Action for consemative holonomic systems. 

Suppose now that the dynamical system considered is such that the 
kinetic potential does not involve the time explicitly, so that the integral 
of energy 

£ . dL T , 

.2 q r r-r - L = h 

r= 1 

exists. Taking as before AB to be part of a trajectory and CD to be part of 
any adjacent arc, to the successive points of which values of the time are so 
correlated as to satisfy an equation of the form 

i qM-L = h+Ah, 

r=l 

where Ah is a small constant, we have 

U?>t) *-/„(,!,*!)* 

= ( (h+Ah)dt—[ kdt-h [ Ldt- f Ldt 

J cd Jab J cd Jab 

gr V 

2* gj- Aq r — AAfJ 

« [ 2 Aq r + . 

If therefore we suppose that C coincides with A and D coincides with 
and that Ah is zero, we shall have 

. dL\ 


j «, (,* * r 4) dt ~Jjb C?i * r h) dt> 
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which shews that the integral 2 q r ^)dt has a stationary value for any 

part of an actual trajectory , as compared with neighbouring paths between the 
same termini for which the time is correlated to the coordinates in such a way . 
as to satisfy the same equation of energy. This is called the principle of 
Least Action, the integral 

/(2> 

being called the Action . 

In natural problems, for which L is the difference of a kinetic energy T, 
homogeneous of the second degree in the velocities, and a potential energy 
V, independent of the velocities, we have (§ 41) 

I qM = 2T, 

r=i oq r 

and the stationary integral can therefore in this case be written (Tdt. 


■W> 


The Principle of Least Action originated in Maupertuis’ attempt (M&n. de VAcad 1744, 
p. 417) to obtain for the corpuscular theory of light a theorem analogous to Fermat’s 
44 Principle of Least Time.” Maupertuis’ principle was established by Euler (Addit. il 
p. 309 of his J iethodm inveniendi tineas curvas , 1744) for the case of a single particle under 
a central force, and by Lagrange ( Miscell . Taurin. n. (1760-1), Oeuvres, I. p. 365) for much 
more general problems. 


Example 1. Shew that the principle of Least Action can be extended to systems for 
which the integral of energy does not exist, in the following form. Let the expression 
n dL 

q r srr - L be denoted by A ; then the integral 


2 

r-l 


'aq r 


// ; . . ,dh\ . 


has a stationary value for any part of an actual trajectory, as compared with other paths 
between the same terminal points for which A has the same terminal values. 


Example 2. If a dynamical system which possesses an integral of energy is reduced to 
a system of lower order as in §42, die w that the principle of Least Action for the 
original system is identical with Hamilton’s principle for the reduced system. 


101- Extension of Hamilton's principle to non-conservative dynamical 
systems. 

We shall bow extend Hamilton's principle to holonomic dynamical 
systems in which the forces are no longer supposed to be conservative. 

Let T denote the kinetic energy of such a system, and let 2 Q r $>q r 

r»= 1 

denote the work done on the system by the external forces in an arbitrary 
displacement (Sq u 8g s > -«•> &?»); the equations of motion of the system are 
therefore 

d fZT\ dT 
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Let a denote a part of a trajectory of the system, and let ft be an adjacent 
arc having the same terminals, the times correlated to the path j3 at the 
terminals being the same as the values t 0 and ^ of the time at the terminals 
in the trajectory a ; then if S denotes the variation by which we pass from a 
position on a to the contemporaneous position on jS, we have 



= 0. 

This result 

J 4- 2 Qrty[r^ dt = 0 

is (like the theorem of § 99, which is really a particular case of it) known as 
Hamilton's principle. 

102. Extension of Hamilton's principle and ike principle of Least Action 
to non-kolonomic systems * 

We shall now shew that Hamilton’s principle, when suitably formulated, 
is true even for dynamical systems which are not holonomic. 

Consider a non-holonomic conservative system, in which the variations 
of the n coordinates (q lt q 2) q n ) are connected by m non-integrable 
kinematical equations 

A 1 Mdq 1 + A&dq t + ... + A nk dq n + T k dt~ 0 (&= 1, 2, m) 

where A n> A u , ..., T lt ..., T m> are given functions of q u q«, ...» g»: so 
that if L denotes the kinetic potential, the motion is determined (§ 87) by 
the n equations 

dt jp) — (kf *** ^ l ^ ri *V" ^"2 -d rs Hh ... 4" (** — L 2, ti), 

together with the above kinematical equations; the unknown quantities 
being 

q\> q$> q*i* ^- j » ^ 2 > •••> 

Let AB be part of a trajectory of the system, and let CD be a path 
derived from AB by displacements consistent with the instantaneous kine- 

* Cf, Holder, GoU. Nock. 1896, p. 122, Voss, Gott. Nach. 1900, p. 322, Hamel, Math . Ann. cxi. 
(1935), p. 94. 
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matical equations, i.e. the above kinematical equations with the terms T^dt 
omitted ; this path CD will not in general be itself a path whose continuous 
description would satisfy the kinematical conditions, so CD is really a kine- 
matically impossible path. 

It may naturally be asked why we do not take CD to be a kinematically possible path : 
the answer to which is, that in that case the displacements from AB to CD would not be 
displacements consistent with the kinematical equations : for in non-holonomic systems, 
if two adjacent possible configurations are given, tbe displacement from one to the other 
is not in general a possible displacement; there are infinitely more possible adjacent 
l>osition8 than there are possible displacements from the given position. 

* 

Proceeding as in the proof of Hamilton’s principle given in § 99, 8 denoting 
as usual a displacement from a point of A B to the contemporaneous point on 
CD, we have 

f Ldt-j Ldt = L B At 1 -£ A At,, + [‘ , Z ( ^Sq r + ^Sq r )dt 

* CD JAB °<It J 

— LjffAti — + J 2 S£ r + g (lip) ^ r “(Mn+-+ Arm) d,L 

Since the displacements obey the relations 

-4- jdgfcSy® + ••• + -dnfc^n =* (h 

it follows that the terms of the type \A rs 8q r in the integral annul each 
other, so we have 

L ldt -L m - LbM ‘ - *S‘i ill * + <s (I) M * 

From this point the proof proceeds as in § 99. We thus obtain the result 
that Hamilton's principle applies to every dynamical system , whether holonomic 
or not In every case the varied path considered is to be derived from the 
actital orbit by displacements which do not violate the kinematical equations 
representing the constraints; but it is only for holonomic systems that the 
varied motion is a possible motion ; so that if we compare the actual motion 
with adjacent motions which obey the kinematical equations of constraint , 
Hamilton's principle is true only for holonomic systems. 

The same remarks obviously apply to the principle of Least Action, and 
to Hamilton’s principle as applied to non-conservative systems. 

103. Are the stationary integrals actiud minimd ? Kinetic foci. 

So far we have only shewn that the integrals which occur in Hamilton’s 
principle and the principle of Least Action are stationary for the trajectories 
as compared with adjacent paths. The question now arises, whether they 
are actually maxima or minima. 
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We shall select for consideration the principle of Least Action, and for 
convenience of exposition shall suppose the number of degrees of freedom 
in the dynamical system to be two, the motion being defined by a kinetic 
energy 

7 “ i a n ($i , q*) ?i 2 + a, 2 (q x , q s ) (q x , q*) 

and a potential energy 

The discussion can be extended without difficulty to Hamilton’s principle, 
and to systems with any number of degrees of freedom. The principle of 
Least Action, as applied to the above system, is (§ 100) that the integral 

J (Oii?i*+ 2a 12 5, a n q t s )dt 

has a stationary value for an actual trajectory as compared with other paths 
between the same termini for which dt is connected with the differentials of 
the coordinates by the same equation of energy 

T+V=h 

This latter equation gives 

«u?i 3 +.20*9, & + = 2 (k - ^r), 

or dt = {2 (h - *^)j “ i (a„ dig , 2 + 2a 12 d9, ^?s + 

so the stationary integral can be taken to be 

I = J(h - yfrfi (Oa + 20^,' + Oh?,' 1 )- , 

where q 2 ' stands for dq 1 Jdq 1 ; this integral is to be taken between terminals, 
at each of which the values of 9, and 93 are given. 

Writing this equation 

1 = 9 s)dq t , 

we shall discuss the discrimination of its maxima and minima (which was 
first effected by Jacobi) by a method suggested by Culverwell* 

Consider any number of paths adjacent to the actual trajectory. These 
paths will be supposed to have the same terminals, and to be continuous, 
but their directions may have abrupt changes at any finite number of 
points. For such a path let (5,, #> + S? a ) be a point corresponding to a 
point (3,, 3a) on the actual trajectory; we shall frequently write a<£ for 
where a is a small constant the order of which determines the order of 
magnitude of the quantities we are dealing with, and <f> is zero at the terminal 
points. 

* Proc . Loud . Math. Soc. xxm. (1892), p. 241. 
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Let the expansion of the function 

/<?., g 2 +«& qi + *4> ) 

in ascending powers of a be 

/(? i, ? 2 , &') + « ( + Urf) + \ a 2 ( + 2 U 01 <}><(>' + Unfi 1 ) + ...; 

let SJ denote the terms involving a in the first degree in 

[f(g i, ?s + a <f>> qi + a<f>') dq lt 

and let S 2 / denote the terms in a 2 . 


When the range of integration is small, and its terminals are fixed, the 
value of <f)' at any point is large compared with the value of <f>. For since <f> 
is zero at the terminals, we have 

f 9 1 , _ 

<f>= <f> dq lf 

J p 


where P and R denote the terminals. If therefore y8 be the numerically 
greatest value of <£' between P and R, it follows that <f> can never exceed 
A and consequently by taking the range sufficiently small the 
ratio of to <£' can be diminished indefinitely. 


Thus if the range is very small, the most important term in S 2 / is 

i J Un4>*dq x ; and as the sign of this is always the same as that of' U n (the sign 

of dqv is taken to be positive), we see that for small ranges, I is a maximum 
or minimum according as U n is negative or positive. Now 

® 11 = = fo — (flu + 4- Ovals'*) ^ (<h i#2a ~ <h/)> 


and this is positive, since the kinetic energy is a positive definite form and 
therefore a„a» — o,j* is positive. We thus have the result that for small 
ranges the Action is a minimum for the actual trajectory . 


Now consider any point A on an actual trajectory, and let another actual 
trajectory be drawn through A making a very small angle with the first. If 
this intersects the first trajectory again, say at a point J8, then the limiting 
position of the point B when the angle between the trajectories diminishes 
indefinitely is called the kinetic focus of A on the first trajectory, or the 
point conjugate to A. 


We shall now shew that for finite ranges the Action is a minimum, 
provided the final point is not beyond the kinetic focus of the initial point. 

For let P and Q be the terminals ; we have seen that if Q is very near 
to P, the quantity S 4 / is always positive and of order a 2 compared with the 
value of I for the limits P and Q. It is therefore evident that as we remove 
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Q farther from P, the quantity 8-1 cannot become capable of a negative 
value until after Q has passed through the point for which 8*1 can vanish 
for a suitably chosen value of «<£. 

® u PP° se ^bat PBQ is an arc of an actual trajectory, Q being the first 
point for which it is possible to draw a varied curve PHQ for which 8 2 I is zero; 
we shall shew that the varied curve PHQ must itself be a trajectory. For if 
it is not a trajectory between two of its own points A and G (supposed near 
each other), let a trajectory ADG be drawn between these points. Then the 
integral taken along ADG is less than that taken along AHG, so the integral 
taken along PADGQ is less than that along PHQ, which by hypothesis is 
equal to that along PBQ. Hence 8-1 along PADGQ is negative, and there- 
fore Q cannot be the first point for which, as we proceed from P, the variation 
ceases to be positive ; which is contrary to what has been proved. It follows 
that PAHCQ is a trajectory, and Q is the kinetic focus of P. Hence the 
Action is a true minimum, provided that in passing along the trajectory the 
final point is reached before the kinetic focus of the initial point 

Lastly we shall consider the case in which the kinetic focus of the initial 
point is reached before we arrive at the final point. Suppose, with the notation 
just used, that the initial and final points are P and R ; and let two points E 
and F be taken, the former on the curve PHQ and the latter on the arc QR\ 
these points being taken so close together that the trajectory EGF joining 
them gives a true minimum. Since the integral taken along EGF is less 
than that along EQF, it follows that the integral taken along PEGFR is less 
than that along PEQR ; but the latter is equal to that along PBQR , since 
both integrals are equal from P to Q ; and therefore the integral along PBQR 
is not a minimum ; but it is not a maximum, since the integral taken along 
any small part of it is a minimum. Hence when the kinetic focus of the initial 
point is reached before we arrive at the final point, the Action is neither a 
macdmum nor a minimum. 

A simple example* illustrative of the results obtained in this article is furnished by the 
motion of a particle under no forces -on a smooth sphere. The trajectories are great- 
circles on the sphere, and the Action taken along any path (whether a trajectory or not) 
is proportional to the length of the path. The kinetic focus of any point A is the 
diametrically opposite point* A L' on the sphere, since any two great-circles through A 
intersect again at A\ The theorems of this article amount therefore in this case to the 
statement that an arc of a great-circle joining any two points A and B on the sphere is 
the shortest distance from A to B when (and only when) the point A* diametrically 
opposite to A does not lie on the arc, i.e. when the arc in question is less than half 
a great-circle. 

104 . Representation of the motion of dynamical systems by means of 
geodesics. 

The principle of Least Action leads to an interesting transformation of 
the morion of natural dynamical systems with two degrees of freedom. 
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Let the kinetic energy of such a system be 

4 {<*11 (? 1 > # 2 ) + 2 a w , § 2 ) # 1?2 + ff 22 (? 1 > ? 2 )? 2 2 | > 

and let its potential energy be yfr(g u q 2 ). By § 100, the orbits corresponding 
to that family of solutions for which the total energy is h are given by the 
condition that 

J {anil + dt 

is stationary for any part of an actual orbit, as compared with any other arc 
between the same terminals for which dt is connected with the differentials 
of the coordinates by the relation 

i (ct u Ji a + 2cE] 2 J| + Ga?**) ^ 

The integral 

J(h — ifr)i (a ndg,* + 2a lst dq 1 dq i + Omdqfft 

is therefore stationary. But this integral expresses the principle of Least 
Action for the motion of a particle under no forces on any surface whose 
linear element is given by the equation 

ds* — (A — - ((bidg* *f 4 1 Uja dgf)y 

and is therefore the defining condition of the geodesics on this surface. 
Consequently the equations of the orbits in the given dynamical system are the 
same as the equations of the geodesics on this surface . 

Example 1. Shew that the parabolic orbits of a free heavy projectile correspond 
to the geodesics on a certain surface of revolution. 

Example 2. Shew that the orbits described under a central attractive force <£' (r) in a 
plane correspond to geodesics on a surface of revolution, the equation of whose meridian- 
curve is z= /(p), where 

and where r and p are connected by the relation p 2 =*r*{-<f> (r)+k}. 


105. The least-curvature principle of Gauss and Hertz . 

We shall now discuss a principle which, like Hamilton's principle, can be 
used to define the orbits of a dynamical system, but which does not involve 
the sign of integration. 

In any dynamical system (whether holonomic or non-holonomic) iet 
(x r , y r% z r ) be the coordinates of a typical particle m,. at time t, and 
{X r> F r , Z r ) the components of the external force which acts on the particle. 
Consider the function 
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where the summation is extended over all the particles of the system, arid 
where (x r , y r , z r ) refer to any kinematically possible path for which the 
coordinates and velocities at the instant considered are the same as in some 
actual trajectory. This function substantially represents what was called by 
Gauss the constraint and by Hertz (who however considered primarily the 
case in which the external forces are zero) the curvature* of the kinematically 
possible path considered. In what follows Hertz’s terminology will be used. 

We shall shew that of all paths consistent with the constraints (lohic/i 
are supposed to do no work), the actual trajectory is that which has the 
least curvaturef . 

In the simple case of a single particle moving on a smooth surface under no external 
forces, this result clearly reduces to the statement that the curvature in space (in the 
ordinary sense of the term) of the orbit is the least which is consistent with the condition 
that the particle is to remain on the surface. 

To establish this result, let the equations which express the constraints 
(using x r to typify any one of the three coordinates of any particle) be 

'lx ir dx r =Q (&= 1, 2, ...,m), 

r 

where the coefficients x kr are given functions of the coordinates. Differ- 
entiating these relations, we have 

+ ^ x r x 8 — 0 (k = 1, 2, ...,m). 

r r s VXg 

Let x T be a typical component of acceleration in the path considered 
(which is supposed to be kinematically possible, but is not necessarily the 
actual trajectory), and let x^ be the corresponding component of acceleration 
in the actual trajectory. Subtracting the preceding equation, considered as 
relating to the actual trajectory, from the same equation, considered as 
relating to the kinematically possible path, we have (since the velocities are 
the same in the two paths) 

“ ^ro) = ^ (k **1, 2, . . . , w). 

r 

This equation shews that a small displacement of the system, in which 
the displacement Sx r of the coordinate x r is proportional to (x r — x^), is con- 
sistent with the equations of constraint, i.e. is a possible displacement. 

The components of the, forces exercised by the constraints are typified by 

* Strictly speakiug, the square root of this function, and not the function itself, was called 
the curvature by Hertz. 

f Gauss, Crelle's Journal , iv. (1829), p # . 232: Werke, v. p. 23. Gauss measured the constraint 
by “ the sujn of the masses of the particles, each multiplied by the sqnare of its deviation from 
unconstrained motion.” The above analytical expression for it was first given by H. Scheffler, 
Zeitschrift fitr Math. m. (1858), p. 197, Hertz’s theory is given in his Mechanik. Of. Gugino, 
Lined liend, ix. (1929), p. 1090. 
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(virXn — X r ) ■ and in any possible displacement the forces of constraint do no 
work. We have therefore 

2 (m r x n - X r ) (i'r — .®n>) = 0, 

r 

an equation which may be written in the form 

2 ,n r (x T - = 2 m r (x n - + 2m r (x r - x n y, 

r \ Wlf/ r \ ftlr/ r 

or (reverting to the use of y’s and zs) 



+ 2»i r {(Sr “ #ro)* + (jfr — #«)* + (*r - £■»)*}• 


Since the terras in the last summation on the right-hand side are all 
positive, it follows that 

+ (*“2) + ( 2r "mj| 

>2m,j(*„-^-j + (*•"£) }• 

which establishes the result stated. 


106. Expression of the curvature of a path in terms of generalised 
coordinates. 

Lipsehitz has shewn* that the curvature of a kinematically possible path 
in a holonomic dynamical system with n degrees of freedom can he expressed 
in terms of the derivates of the n independent coordinates which define the 
position of the system. 

I-et (q lt q it g») be the coordinates; let (q u q 2 , q n ) be the accelera- 

tions of these coordinates in any kinematically possible path, and let 
(§»» 4m) be the accelerations in the actual trajectory which corre- 

sponds to the same values of {q lt q«, ..., q n , q lf j 4 , q n ). Using x r to typify 
any one of the three rectangular coordinates of any particle m r , and X r to typify 
the corresponding component of force, the Gauss-Hertz curvature of the path 
is 2m r (x, - Xr/mrY ; and it has been shewn in the last article that this can 

i* 

he written in the form ^ 

2m r (Sro - X r / m r Y + 2m r (x r — x^y. 

r r 

* Journal fur Math - uuxn. p. 323. Cf. also Wassmuth, Wien. Sit z. civ. (1895) ; and for 
further work connected with the principle of Least Curvature see Leitinger, Wien. Site. cxvi. 
(1908), p. 1321 and Schenkl, Wien. Site. Cxxu. (1913), p. 721. 
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The first of these summations is the same for all the paths considered, since 
it depends only on the actual trajectory : we can therefore omit it without 
causing the whole expression to lose its minimum-property, and we can call 
the remaining summation 2 7nr(jx r — x n )* the curvature of the path. 

r 

Let the kinetic energy be 

i’£'2‘a&q Js qi > 

k l 

where the quantities a hi are given functions of (q ls q 2i q n ); let D denote 
the determinant formed of the quantities a**, and let Aft denote the minor of 
aft in this determinant. 


From the equation 


we have 


Now 


'ZrrirX* = 2 tajaq k qi 

r k l 

aft = 2,m r ^ 

r tyk 3 qi 

$ r =X d £q t + 22 q k q lt 
kdqk k i dqkdqi * 


and consequently, since the coordinates and velocities are the same for all the 
paths considered, we have 


But if we write 


&r — %ro ** 2 g— (gjfc — £jfeo). 


since this expression is zero for the actual trajectory, we have 

S k = the difference of the values of jg ^ or P 3 *^ considered and 

the actual trajectory, 
or $*= 2 aft(q t — g*>) 


whence we have 
and - consequently 


§* — 2 A ftSi 


x r -Z n =±22^A u S l . 


(A? = 1,2, ..., w) , 


The curvature, 2 m r {& r —& r9 Yj is therefore 

r 

1=2222 2mM AvA^S,, 

& r i i i i dqtdqi v ” 


or 


rwS 2 2 2 OftAftA^SiSj. 

Jr k i i s 


w. n. 


17 
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But by a well-known property of determinants, we have 

2 ij ~= DAij> 

i k 

and therefore finally the curvature can be expressed in terms of the coordinates 
(q u q 2i q n ) and their derivates in the form 

i 2 S AijSjSi. 

^ l 3 

107. AppelVs equations. 

The Gauss-Hertz law of Least Curvature is the basis of a form in which 
Appell has proposed* to write the general differential equations of dynamics. 
This form, as will be seen, is equally applicable to holonomic and non- 
holonomic systems. 

Consider any dynamical system ; let 

A jk dqj + A&dq,* ... + Artdqn* T k dt=0 (4=1, 2, m) 

be the non-integrable equations connecting the variations of the generalised 
coordinates q x> q 2 > ..., q n ; in holonomic systems these equations will of course 
be non-existent. 

Let S denote the function y£ 4- zf), where m* typifies the mass 

k 

of a particle of the system, whose rectangular coordinates at time t are 
(x k , y ki z k ). By means of the equations which define the position of the 
particles at any time in terms of the coordinates (q l9 q 2t ..., q n ), it is possible 
to express S in terms of (q Jt q ti q n ) and the first and second derivates of 
these variables with respect to the time. Moreover, by use of the equations 
of constraint we can express m of the velocities (q u q 2 , ..., q n ) in terms of the 
others : let the coordinates corresponding to these latter be denoted by (pi,p 2 . 
By differentiating these relations we can express q l9 q 2 , 
in terms of the quantities ...» p*- m , jh, p»-m, ft, ft, ft», and 

hence 8 can be expressed in terms of this last set of variables. 

Now any small displacement which is consistent with the constraints 
can be defined by the changes (Sp ly ip*, Sp*^) in the quantities 

(puPt, ■•■>Pn- n )] let 2 Pt^Pt denote the work done by the external forces 

r=l 

, in such a displacement. As in § 26, we have 



* Journal fBr Hath. cm. (1900), p. 310. Cf. Seeger, J. Wash. Acad. Set. xx. (1930), p. 481. 
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Let the equation which expresses the change in x t in terms of the changes 
^ (lH» Pat •••! Pn—m) he 

&£* = 2 7 r r 8p r , 

r - 1 

where (jir ly ir t , 7r n _ m ) are known functions of the coordinates: the 
equations of this type are of course non-in tegrabie. From this we have 
dxt/dpr— ir r , and so the equation which expresses x k in terms of 

(.Pi* P** •••> pn—m) 

will be of the form 

n—m 

Xk= S 7T r pr + 

r= 1 

where a denotes some function of the coordinates. Differentiating this 
equation, we have 


whence 

It follows that 


.. .. , *3* d*7r r . da 

dx t __ dx k 

dp r W ’ r “ dp r * 


II 

1 

3®» , - 
Xh dj> T + yk 

II 

1 

.. 3®* , .. i 

n m* yt 

=as/ap 

r> 


and therefore the equations of a dynamical system , whether holonomic or not, 
can he expressed in the form 


is p 

dpr" r 


(r « 1, 2, »-m). 


where 8 denotes the function {x£ +y£ -f zf), and (&,%)*, pnr-m) are 

coordinates equal in number to the degrees of freedom of the system *. 

It is evident that the result is valid even if the quantities pu p n ^m. 
are not true coordinates, but are quasi-coordinates. 

Example, Obtain from AppelPs equations the equations 

! AAi — (B — €) «j®3= A 

for the motion of a rigid body one of whose points is fixed ; where (*i, * 2 , as) are 
the components of angular velocity of the body resolved along its own principal axes 
of inertia at the fixed point, (A, B, C ) are the principal moments of inertia, and (Ly M , N) 
are the moments of the external forees about the principal axes. 

* On the connexion of these equations with the Principle of Least Action, cf. H. BreU, Wien . 
Site, cxxn. (1911), p. 933. 


17—3 
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The Principles of Least Action 

108. Bertrand's theorem. 

A theorem in impulsive motion, which belongs to the same group of 
results as the least-curvature principle of Gauss and Hertz, is due to 
Sturm* and may be stated thus: If a given set of impulses is applied to 
different points of a system { whether holonomic or non-holonomic) in motion, 
the kinetic energy of the resulting motion is greater than the kinetic energy 
of the motion which the system would acquire under the action of the same 
impulses and constraints and of any additional constraints due to the reactions 
of perfectly smooth or perfectly rough fixed surfaces, or rigid connexions 
between particles of the system . 

For let m be the mass of a typical particle of the system, and let (u, v, w). 
(u, v', w*), (Uu v Xi w 2 ) denote the components of velocity of this particle before 
the application of the impulses, after the application of the impulses, and in 
the comparison motion, respectively. 

Let (X, Y, Z) denote the components of the external impulse acting on 
the particle: ( X r , Y\ Z') the components of the impulse due to the con- 
straints of the system: and (X' + X Xi F'-h Y x , Z' + Z x ) the components of 
the impulse due to the constraints in the comparison motion. 

The equations of impulsive motion are 
m(u' — u)=*X + X', m{v — v)= Y -f Y', m (w'—w) = Z+Z', 

— w)=X-f X'+X x , m(v 1 — v)=zY+Y*+Y 1 , m(w 1 ‘-w) — Z+Z'+Z x . 

Subtracting, we have 

m(u 1 — u') = X l , m(v x — v f ) = Y Xl m (w x — w') = Z x . 

Multiply these last equations by u x , v x , w x , respectively, add, and sum for 
all the particles of the system ; we thus have 

2m {(«j -!*')% + ( — v) v x -f (w x — w) w,} = 2 (Xj Uj. + Y x v x 4- Z x w x ). 

Now from the nature of the constraints, it follows that finite forces 
acting on all the particles of the system and proportional to the impulsive 
forces (X u Y x , Z^, would on the whole do no work in a displacement whose 
components are proportional to the quantities (fy, v x , w{): and therefore we 
have 

2 (X 1 u l + Y& -f Z 1 w l ) - 0, 

or 2m {(«! — a 7 ) Uj + - tO = 0 ; 

this equation can be written in the form 

2m («* -f ** + uf*) — 2m (uf *f vf -f wf) « 2 m {(ti — u x f + (v* — 4- (w' — Wjfi], 

Sfcma, Cwnpte* titautes, m (1841), p. 1046. It ifl dwmyn known m Bertrand** theorem. 
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iSm (u's 4 - v' z + w' 2 ) > \ 2 m (vf + vf 4 - wf), 
and so establishes Bertrand’s theorem. 

The theorem may readily be extended to the case when the forces are not 
impulsive but continuous: in this case the increase of kinetic energy per 
unit of time is diminished by the introduction of fresh constraints that do 
not affect the potential energy. 

The following result, due to Lord Kelvin and generally known as Thomson's tkeorem *, 
can easily be established by a proof of the same character as the above : If any number o f 
points of a dynamical system are suddenly set in motion witk prescribed velocities , the 
kinetic energy of the resulting motion is less than that of any other kinematically possible 
motion which the system can take with the •prescribed velocities , the excess being the energy of 
the motion which must be compounded with either to produce the other . 

Lord Rayleigh has remarked t that the theorems of Thomson and Bertrand may both 
be comprehended in the statement that the introduction of fresh constraints increases the 
inertia, or moment of inertia, of a system. 

Example. A framework of (n - 1) equal rhombuses, each with one diagonal in the 
same continuous straight line, and two open ends, each of which is half of a rhombus, is 
formed by 2 n equal rods which are freely jointed in pairs at the corners of all the 
rhombuses. Impulses P perpendicular to and towards the line of the diagonals are 
applied to the two free extremities of one open end ; shew that the initial velocity, 
parallel to the diagonal, of the extremities of the other open end is 

3 P sin q co s a 

m cos 2 a 4- n 2 sin 2 a ’ 

where m is the mass of each rod, and 2a is the angle between each pair of rods at 
the points of crossing. (Camb. Math. Tripos, Part I, 1896.) 


Miscellaneous Examples. 

1. If the problem of determining the motion of a particle on a surface whose linear 
element is given by the equation 

ds 2 = Edu 2 4- 2 Fdu dv 4- Gdv\ 

under the action of forces such that the potential energy is V (w, v), can be solved, shew 
that the problem of determining the motion of a particle on a surface whose linear 
element is given by 

ds 2 =V (u, v) {Edit 2 4- 2Fdu dv 4- Gdir), 

under forces derivable from a potential energy 1 / F(«, v), can also be solved. 

(Darboux.) 

2. If in two dynamical systems in which the kinetic energies are respectively 

and SbuZifr, and the potential energies are respectively U and V, the trajectories 

* Thomson and Tail’s Natural Philosophy , § 317. 
f Theory of Sound , Vol. i. p. 100. 
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are the same curves, though described "with different velocities, so that the relations 
between the coordinates (q u q$, q % ) are the same in the two problems, shew that 

yU+V 

where a, ft y, 8 are constants, and that 

2bikdqidq k =(yU+$) '&a ik dq i dq k . (Painlevd) 

3. If all the trajectories of a particle in a plane, described under forces such that the 
potential energy of the particle is V (, a y), with a value h of the constant of energy, are 
subjected to a transformation 

7), y=iHZ, Y), 

where <f> and yfr are conjugate functions of (X, F), shew that the new curves so obtained are 
the trajectories of a particle acted on by forces derivable from the potential energy 

with a zero value of the constant of energy. (Goursafc.) 

4. If T and V denote respectively the kinetic and potential energies of a dynamical 
system, shew that 

2^+2 m(**+jN-2*) 

differs from 



by a quantity which does not involve the accelerations ; and hence that 

*(**+y*+**) 

is a maximum when the accelerations have the values corresponding to the actual motion, 
as compared with all motions which are consistent with the constraints and satisfy 
the same integral of energy, and which have the same values of the coordinates and 
velocities at the instant considered ; provided the constraints do no work. (Forster.) 



CHAPTER X 


HAMILTONIAN SYSTEMS AND THEIR INTEGRAL-INVARIANTS 


109. Hamilton's form of the equations of motion . 

We shall now obtain for the differential equations of motion of a con- 
servative holonomic dynamical system a form which constitutes the basis 
of most of the advanced theory of Dynamics. 


Let (q ly q 2y q n ) be the coordinates and L(q ly q 2> q n , q lt g 2 , 2», 0 

the kinetic potential of the system, so that the equations of motion in the 
Lagrangian form are 


Write 


so that 


/ac\ 

_ 32/ 

V3ffr/ 

3?r 

at 


3?r 

-Pr 


JL 

A 

dq r 


(r=l, 2, n). 

(r==l 3 2, 

(r = l, 2, n). 


From the former of these sets of equations we can regard either of the 
sets of quantities (q ly q 2 , q n ) or (p 1> p 2 , as functions of the other set. 

If 8 denote the increment in any function of the variables 

(gi» ga* 2n>Pi) •••» pn) Or (gi, q 2y •••» gn) 

due to small changes in the arguments, we have 



— 2 (jpr&jfr + JJrSgr) 

r=l 

» n 

= 82 _Pr$r + 2 (pr$q r - 2r$Pr)> 

r~l r — 1 

8*[2 Prgr — Lrl = 2 (gr&Pr JPr^gr)- 
U=1 J r=l 


or 
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Thus if the quantity 2 p r qr— when expressed in terms of 


r-1 


^*1 •••» jPl» 

be denoted by H, we have 

55= 2 (9rSj?r~i»rSgr) (U 


or 


3r~ ? | •••■“> ~< 2 >- 


r-1 

dq r __dH 
dt ~'dp r > 

The motion of the dynamical system may he regarded as defined by these 
equations, which are said to be in the Hamiltonian or canonical form ; the 
dependent variables are (q u q 3 , ..., q n ,Pi, p*, . . p n ), and the system consists 
of 2 n equations, each of the first order; whereas the Lagrangian system 
consists of n equations, each of the second order. 

The Hamiltonian form was introduced by Hamilton in 1834* In part he had been 
anticipated by the great French mathematicians: for Poisson in 1809+ had taken the step 
of introducing a function 

2 Mr-T 

r=l 

and expressing it in terms of (#, q 2 , ...» pi 7 p n ), and bad actually derived half of 
Hamilton’s equations : while Lagrange in 1810 1 had obtained a particular set of equations 
(for the variation of elements) in the Hamiltonian form, the disturbing function taking the 
place of the function H. Moreover the theory of non-linear partial differential equations 
of the first order had led to systems of ordinary differential equations possessing this form : 
for, as was shewn by Pfaffg in 1814-15 and by Gauchy|| in 1819 (completing the earlier 
work of Lagrange and Monge), the equations of the characteristics of a partial differential 
equation 

f{ x U •••> BniPltPit ’7 Pn)* 1 *®* 
dz 

where 


dx l _ dx t 


dx n 


vffipi ofltyi 

Hamilton’s investigation was extended to the cases when the kinetic potential -contains 
the time, etc. by OstrogradskylT in 1848-50 and by Donkin** in 1854. 

The equation (I) above is often called the Hamiltonian form of the 
equation of virtual work . It may be written in the more symmetrical form 


8(2 p r dq r —Hdt )• 

rati 


s d ( 2 Prhq r — Hit), 

r=l 


* Brit. As*. Rep. 1884, p. 513; Phil. Trans . 1835, p. 95. 

+ Journal de Vltcole polyt. vm. (Cahier xv), (1809), p. 266. 
t Mint, de VInst. 1809, p. 343. 

| Berlin, Abkand. 1814-15, p. 76. 

9 Bull sac. philomath. 1819, p. 10. 

T. Mitanffes de VAcad. de St.-P4t. Oct. 1848 ; Mim. de VAcad. de St.-P4t. n. (1850), p. 385. 

** PMl. Trans. 1854, p. 71. 
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which directly suggests the importance of the differential form 

2 p r dq r - Hdt 

r=l 

in connexion with the differential equations of dynamics : c£ § 137 below. 

When the kinetic potential L does not involve t explicitly, the Hamiltonian 
function H will evidently likewise not involve t explicitly, and the system 
will possess (§ 41) an integral of energy, namely 


£ . dL T , 

^ Jr 5J * h, 
r=i oq r 

where A is a constant. This equation can be written 


?*> •••> }») Pl> ft) 

and this is the integral of energy , which is possessed by the dynamical system 
when the function H does not involve the time explicitly. For natural problems, 
it follows at once from § 41 that H is the sum of the kinetic and potential 
energies of the system. 


Example. Shew that the equations of motion of the simple pendulum are 

dq_f)H dp_ dff 
dt ~~ dp 9 dt~ dq* 

where H *= Ip 2 1 cos q, 

and where q denotes the angle made by the pendulum with the vertical at- time t f l is 
the length of the pendulum, and the mass of the bob is taken as unity. 


lift Equations arising from the Calculus of Variations. 

From the preceding chapter it appears that the whole science of Dynamics 
can he based on the stationary character of certain integrals, namely those 
which occur in Hamilton's principle and the principle of least Action: 
similarly the differential equations of most physical problems can be regarded 
as arising in problems of the Calculus of Variations. 

Thus, the problem of finding the state of thermal equilibrium in an isotropic 
conducting body, when the points of its surface are kept at given temperatures, can be 
formulated as follows : to find, among all functions V having given values at the surface, 
that one which makes the value of the integral 

integrated throughout the surface, a minimum. 

We shall now shew that all the differential equations which arise from 
problems in the Calculus of Variations, with one independent variable, can be 
expressed in the Hamiltonian form*. 


Cf. Ostrogradsky, Mem. de VAead. de SL-P€t . vi. (1850), p. B85. 
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Suppose, for clearness, that there are two dependent variables ; the proof 
is equally applicable to any 1 number of variables. 

(m) (»; ^ _ 

Let L (t, y, y, y, y, z, £, z, z) be a function of the independent 
variable i, the dependent variables y, z, and their derivates up to orders m, n, 
respectively. 

The conditions that the integral 

r (m) (n) 

\L (t, y, y, ...,y,2, i, z)dt 


may be stationary, can, by the ordinary procedure of the Calculus of Varia- 
tions, be written in the form 


Now write 


\°-% dt© + *“ + ( 



d (dL\ 
dt \dz) 


+ ... 



Pi 

Pi 


dL_d [dL} 

3 y dt [dyj + 

dL_d /djA 
dy ' dt \dy) 


+ (- l) m_1 


.. +(— l)** - * 


d™- 1 (dL \ . 

dt” 1 - 1 '3 y' 

d m ~* ftL\ 

dt Vy ' ’ 


Pm. 

— 




dL 

d 

(l L\ 

Pm+i 

dz ' 

~ dt 

U-h 




dL_ 

Pm+t 



dz 


3 L 



+ (- 1)* -1 

+ (- 1)— 4 


d”~' [dL 
dt”- 1 


K; 


in) 

3 z 


d”~* [dL 

dt”-* 




:)• 

3 - 


Pm+n ~ 
K 


dL 


(*)» 


dz 


and write 

(W- 1 ) # («-l) 

® y * ff* “ y* •••) 9.™ — y> Qm+i — Z ) 2 = •• •} Qm+n ~ Z . 

Then if 

1T= -I>+Pig t +Ptq a + ... +p mr -iq m +pjy + p m + 1 q m+i + ... 

(»> 

+ Pm+nr-i<lm+n + Pm+n Z 9 
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(where E is supposed expressed as a function of (f, q t , .... q m + n ,Pi> ... ,p m +n )> 

the quantities y and z being eliminated by use of the equations p^^dL/dy, 
<*> 

Pirv+n — oLjoz), and if 8 denote an increment due to small changes in the 

arguments q lt q 2 , q m+n , p u p t , p m+ni we have 

s „ dL s dL <-> »^ l 3£ s dL <*> 

Z ~M °?r+x — li) oy — 2 -,-3 Ojan-r+1 jr, 8 Z 

r~*dy dy r- Zz S* 

m -1 ( m) m -1 (») 

+ 2 J)rS?r+i+p m Sy+ 2 g m Sp r + ySp« 

r— 1 r=l 

m+n —1 («) m+»-l <*) 

+ 2 Prfyr+i + Pm+n&Z + 2 qr+ltyr + Z&P*i+n- 

r=j*-fl r=ix+l 

Using the relations 

dL . dL. dL . L 3£ 

0 y-'Pi+P** •—» ^(W) — 


this becomes 


*t+x m+» 

8if = — 2 j> r $g r + 2 g r 8p r . 
r=»l r-1 


Thus, if J? is expressed in terms of the variables 

(ft Pi* 3?2t Pm+n> Qij ? 2 j •••> 5»+n)> 

, 8JBT dp r 32f /to , \ 

weWe (r-1, 

and the differential equations of the problem are thus expressed in the Hamil- 
tonian form . 

The systems of differential equations which arise in the problems of the 
Calculus of Variations are often called isoperimetrical systems. 


111. Integral-invariants. 

The nature of Hamiltonian systems of differential equations is funda- 
mentally connected with the properties of certain expressions to which 
Poincard* has given the name integral-invariants. 

Consider any system of ordinary differential equations 

d>Xi y dx 2 y dx n y 

dt"* 2 ’ •••’ dt~* n ' 

where X l9 X*, ...» X n are given functions of Xj t x ti ...» x nt t We may regard 
these equations as defining the motion of a point whose coordinates are 
(x lf Xz, x n ) in space ot n dimensions. 


Acta Math. xm. (1890). 
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If now we consider a group of such points, which occupy a p-dimensional 
region f 0 at the beginning of the motion, they will at any subsequent time t 
occupy another p-dimensional region £ A p-fcuple integral taken over f is 
called an integral-invariant, if it has the same value at all times t ; the 
number p is called the order of the integral-invariant. 

Thus, in the motion of an incompressible fluid, the integral which repre- 
sents the volume of the fluid, when the integration is extended over all the 
elements of fluid which were contained initially in any given region, is an 
integral-invariant; since the total volume occupied by these elements does 
not vaiy with the time. 

Example 1. Consider the dynamical problem of determining the motion of a particle 
in a plane under no forces : let (#, y) be the coordinates of the particle, and (w, v) its 
components of velocity. The equations of motion may be written 

x~u, y—v, u— 0 , £— 0 . 

The quantity 



where the integration is taken, in the four-dimensional space in which (#, y, v) 
are coordinates, along the curvilinear arc which is the locus at time t of points which were 
initially on some given curvilinear arc in the space, is an integral-invariant. For the 
solution of the dynamical problem is given by the equations 
%—a, v=b t x**at+c 9 y=bt+d, 
where a, b , c, d are constants: and therefore we have 


=J(£8a+dc-i8a) 


-/■ 


Sc, 


and this is independent of t. 

Example 2. In the plane motion of a particle whose coordinates are (x, y) and whose 
velocity -components are («, v), under the influence of a centre of force at the origin whose 
attraction is directly proportional to the distance, shew that 

j(ubx~xbu) 

is an integral-invariant. 


112. The variational equations. 

Hie integral-invariants of a given system of differential equations furnish 
integrals of another system of differential equations which can be derived 
from these. 


For let the given system of equations be 
dsc 

^ ^ r (&Lj •**> t) (r = 1, 2, ..., Tfc). 

Let («j, ...» x n ) and (a^ + x n -f- Sx n ) be the values of 

the dependent variables at time t in two neighbouring solutions of this set of 
equations ; where ..., £#») are infinitesimal quantities. Then we have 

^(av+S« r ) = X r (a ?! Xz + Sxz, (r = l, 2, ..., n) y 
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111 - 113 ] 


and consequently,, 


1 

dt 


a r ~ M Sa?i + S ^ + - + §£ 


(r = 1, 2, ..., «). 


These last n equations, together with the original n equations, may he 
regarded as a set of 2n equations in which (*,, x t , .... x n , 8*,, &t%, ..., &r„) 
are the dependent variables. 


Now if 



...,x n )8x r 


denotes an integral-invariant of the original system, the quantity 

d f 1 

^ |2^r #2 a - * • > 

must, since the path of integration is quite arbitrary, be zero in virtue of 
precisely this extended system of differential equations ; and therefore 

%F r fa, x 2 , ..., x n ) Sx t = constant 
r 

must be an integral of these equations : so that to an integral-invariant of 
order one of the original system of equations there corresponds an integral of 
the extended system of equations, and vice versa . 


If a particular solution (a\, x n ) of the original equations is known, 

we can substitute the corresponding values (x ly x 2 , ..., x n ) in the extended 
differential equations, and so obtain n linear differential equations to deter- 
mine' 8x n ), Le. to determine the solutions of the original equations 
which are adjacent to the known particular solution. These n equations are 
called the variational equations. 


113. Integral-invariants of order one. 

Let us now find the conditions to be satisfied in order that 

J(JfiSXi + Jfafa&fe-i- ... + hf n Sx n ), 

where (M l9 M 2 , ..., M n ) are fimctions of (a^, x %9 ..., x*, t), may be an integral- 
invariant of order one of the system of differential equations 

dxrjdt^ X . r •••) &ny ty (r = 1, 2, ak 

We must have 

^ + . - . + MM = 0, 

where the derivates of .... 8®») axe -to be determined by the 
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extended system of differential equations introduced in the last article ; and 
therefore 



or 


fdMr Sx r + 2 X k Sx r + Mr i^ r 8x k 

OX k *=1 0X h 


■> I wau ; 

:A"aT 


')-»■ 


Since (Sx lt & r„ , &r„) are independent, the coefficient of each quantity 
Bx r in this equation must be zero: and consequently the conditions for 
integral-invariancy are 


dt k=i k 


+ 2 mM* = 0 

k=l 


dx r 


(r = 1, 2, n). 


Corollary 1. If an integral of the differential equations, say 
F{x l9 x 2 , x n , t) ss constant, 
is known, we can at once determine an integral-invariant. 

For we have 


+ ? JL (Ml\x 4- i dF dXi = d (—+ I —x\ 

dt V dx r ) kli dx k \dx r ) k=x^ x k dx r dx r V dt + k=id%k / 

= JL (^E\ 

dx r \dt) 


and therefore the expression 



is an integral-invariant 


= 0, 



Corollary 2. The converse of Corollary 1 is also true, namely that if 
KA d £ Sx^j is an integral-invariant of the differential equations , where U is 
a given function, of the variables , then an integral of the system can he found. 


For we have 


•-s(Se) + £*k(k)+£ 


ffldXj 

dx k d 'Xr 
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which is a given function of («,, a*. t), is independent of 

let its value be (f> (t) : this is a known quantity. 

Then we have dU/dt = cj> (t), 

or U - J<f>(t)dt = constant ; 

and this is an integral of the system. • 


114. Relative integral-invariants . 


Hitherto we have only considered those integral-invariants which have 
the invariantive property when the domain of the initial values, over which 
the integration is taken, is quite arbitrary; these are sometimes called 
absolute integral-invariants. We shall now consider integrals which have the 
invariantive property only when the domain over which the integration is 
taken is a closed manifold (using the language of ^-dimensional geometry) ; 
these are called relative integral-invariants. 

The theory of relative integral-invariants can be reduced to that of absolute 
integral-invariants in the following way. 


Let 


/< 


Mj 8&i •+* 2 + 


+ M n hx n ) 


be a relative integral-invariant of the equations 

dx r jdt — X r (r = 1, 2, ..., n), 

where (M lt M 2 , ..., M n) X 1} X i9 , X n ) are functions of (x l9 ..., x ny t) \ 
so that this expression is invariable with respect to t when the integration^ 
taken, in the space in which ..., x n ) are coordinates, round the closed 

curve which is the locus at time t of points which were initially situated on 
some definite closed curve in the space. 


By Stokes’ theorem* this integral is equivalent to the integral 




where the integration is now taken over a diaphragm bounded by the curve ; 
this diaphragm can be taken to be the locus at time t of points which were 
originally situated on a definite diaphragm bounded by the initial position of 
the closed curve : and since the diaphragm is not a closed surface, this integral , 
is an absolute integral-invariant of order two of the equations. 

Similarly, by a generalisation of Stokes’ theorem, any relative integral 
invariant of order p is equivalent to an absolute integral-invariant of 
order (jp + 1). 



272 


Hamiltonian Systems and 


[CH. X 


115. A relative integral-invariant which is possessed hy all Hamiltonian 
systems. 

Consider now the case in which the system of differential equations is a 
Hamiltonian system, so that it can be written 


dq r _ dH dfr _ _ dH 

dt dpr dt dqr 


(r = 1, 2, n ), 


where H is a given function of (q l9 q*> q n , Pi, p*> ... > Pn> 0- 


For this system let 

O = JicK 

denote Hamilton's integral, so that L is the kinetic potential ; let 
(®i> •••> A) .*•> 

be the initial values of the variables 

(?i> •••» ?»> Pz» •••} jP») 

respectively, and let Z denote the variation from a point of one orbit to the 
contemporaneous point of an adjacent orbit. By § 99, we have 

$12= 2 p r $q r — 2 ASa,. 

r=l r=l 


•Let A -denote any closed curve in the space of 2p dimensions in which 
(q u q 2 , q n * Pi, p%> p*) are coordinates, and let C denote the closed 

curve which is the locus at time t of the points which are initially on C 0 . 
Integrating the last equation round the set of trajectories which pass, from 
G % to 0, we have 

f 2 p r Zq T ** f 2 fi r Sa rt 

JC t r = 1 

and this equation shews that the quantity f 2 p r &q r is a relative integral - 

J r— 1 

invariant of any Hamiltonian system of differential equations. 


llfi. On systems which possess the relative integral-invariant jSpSq. 


We shall next study the converse problem suggested by the result of 
the last article, namely that of determining all the systems of differential 

equations which possess the relative integral-invariant f 2 p r 8q r , where 

J r=l 

(?»» ffu •••» g») are half the dependent variables, and (pi,ps, p») are the 
other half 
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Consider then a system of ordinary differential equations of order 2 n in 
which the variables can be separated into two sets, (</,, q 2 , q n ) and 
( Pi,P 2 > • • • > JPn)> such that 


[(piSgi + PiSq** ...-f 


is a relative integral-invariant of the equations, and consequently by Stoke? 
theorem 


f + — + Sp n Sq n ) 


is an absolute integral-invariant. 

Let the system of differential equations be 


(r= 1, 2, w), 


where (Q ly Q 2 , Q n , P lf P 2 , ...» P n ) are given functions of 

••• > ,Pl> P«» t). 

As the domain of integration of the absolute integral-invariant is of two 
dimensions, we can suppose that each point in it is specified by two quantities 
X and p, which do not vary with the time but are characteristic of the 
trajectory on which the point in question lies. The absolute integral- 
invariant can therefore be written in the form 




and as X and p do not vary with the time, we must have 

d a a pd n 

dt i- 1 d.fX, p) 


y P (Qi> Pi} . j **)) _ ft 


or s i 8 (Pfc. P<) , SP,- g(gi>g *) , 3-Pi 8 (?i.„ P*)l = 0 

.-=1 i=i (9?t m) + 9pt 8 <X, A*) + 3?i 3 (*. m) 3p* 8 (A; /<■) j 

Owing to the complete arbitrariness of the domain of integration and 

the choice of X and /t, the coefficients of , and ^ —■ in this 

d\ 0 /a 0X 0/t 0X r/A 

equation must vanish separately. We thus obtain 

s^aP^o 


g- 3 * oi 

dq k d^ 

3p* cfc- 


(*, A= 1, 2, n). 


W. D. 


18 
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These equations shew that a function H(q li q 2y q n > P^P^ ---iPn, t) 
exists such that 

Q r = dH/dp ri P r = — dHjdq r (r = 1, 2, ...» n); 
and thus we have the result that if a system of equations 


dq r _ 
dt 


Qr, 


d£?-p 

dt~^ T 


(r* 1, 2, n) 


(r= 1, 2, n); 


possesses the relative integral-invariant 

f(p 1 8q 1 +p 2 8q 2 + ... +p n 8q n ), 

then the equations have the Hamiltonian form 

dq T __ dH dp r dH 

dt ~ dp r * dt ~ 3 q r 

this is the converse of the theorem of the last article. 

Corollary . If 

f(pi$qi+p a 8q s + ... +p n Sq„) 

is a relative integral-invariant of a system of equations 

dq r /dt = Q r , dpr/dt = P r 

where & is greater than n, it follows in the same way that the equations for 
(q u ? 2 > •••> qn:Pu P 2 , ...,_p n ) form a Hamiltonian system 

d<lr __ dH dp r _ dH ( 12 n \ 

dt~dp r ’ dt " 3g r 1 # * 

where If is a function of (g 1? g 2 , ^ n , p a , #>, ...,pn, t) only, not involving 

(*?»+! 7 qn+ 2 f • * * j ^n+l j ■ * * > jPJfc)' 


<r=rl, 2, 


117. The expression of integral-invariants in terms of integrals. 

If the solution of a system of differential equations 

^-Xrix^Xt, ...,x n ,t) (r = l, 2, ... ,n ) 

is known, the absolute and relative integral-invariants of the system may easily 
be constructed. 

Thus, let 

•••» •••* •••* Pn (ph* •••> 0 ~ O n , 

where c ly Ca, c» are constants, be n integrals of the system ; the absolute 
integral-invariants of order one are evidently given by the formula 

j(Nihi + Nttyt + — + 
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where (N x , ..., N n ) are any functions of (y u y 2 , y n ) which do not 
involve t : and the relative integral-invariants of order one are given by the 
formula 

f(Jfi8yj 4- N 2 hy 2 4- ... 4- N n 8y n 4- 8F), 

where F is any function of fa, w 3 , ..., # n , t\ since the term fsF vanishes when 
the domain of integration is closed. 

It follows from this that any system of differential equations possesses an 
infinite number of absolute and relative integral-invariants of the first order, 

118. The theorem of Lie and Koenigs . 

The preceding results enable us to establish a theorem due to Lie* and 
Koenigs i* on the reduction of any system of ordinary differential equations to 
the Hamiltonian form. 

Let W = <r-l, *...,*) 

be the given system of equations* and let 

J(£ifa + + ... 4- Zk&xjc) 

be any relative or absolute integral-invariant of order one of this system, 
where f? l9 f 2 , ..., are given functions of the variables: we have seen in the 
last article that an infinite number of such integral-invariants exist. 

Now let the differential form 

?l&Pi 4- + ffjfc&B* 

be reduced to the canonical form 

p 1 Sq 1 4- Pi8q 2 + ... 4- PnHn - 

where (Pi>Pt> — >P*> — > 2»* H) 

are independent functions of (a?i, x 2 , ... , x%), in number not greater than h, 
and where Q maybe zero %. Let fa, ...» to a set* of other functions 
of fa, a%), such that (t^, u*, ..., u h ^ m9 q l9 q if ..., q n ,pi,p*> -->Pn) are 

a set of h independent functions of fa, x 2 , x ^) ; and suppose that the 

* Archw far Math . og Natur . n. (1877), p. 10. 

+ Comptes JRendus, cxxi. (1895), p. 875. 

j The proof of the possibility of this reduction (which however requires in general the 
solution of a number of ordinary differential equations) will be found in any treatise on Pfaffs 
problem. 


18—2 
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system of differential equations, when expressed in terms of these k functions 
as independent variables, becomes 

dq r jdt = Q r , dpr/dt = P r (*• = !, 2, n), 

du s /dt — U s ($ = 1 , 2 , ..., & — 2ft), 

where (Q 1} Q 2) Q n , P u P 2 , ..., P n , Pi, P*-**) are functions of the 

new variables. 


The expression 


j(Pi$9i 4 pM* + ... 4 • p* Sg n ) 


is an integral-invariant (relative or absolute) of this system, since integral- 
invariancy is a property unaffected by such transformations as have been 
performed : and consequently it follows (§ 116) that the first 2 n equations 
have the form 


O'* — 1j 2, 


dp r __ 9 JT 

*” 3p r ’ cfe ~~ 9g r 

where IT is a function of ($, g 2 > p x , p^ p n , t) only. The given 

system of differential equations is thus reduced to a Hamiltonian system of 
order 2 h, together with the (k — 2n) additional equations 


du s — 
-dt= u ‘ 


(s — 1, 2, 1c — 2ri). 


119. The Last Multiplier . 

Before proceeding to discuss integral-invariants of higher order than 
those hitherto considered, we shall introduce the conception, introduced 
by Jacobi* in 1844, of the Last Multiplier of a system of equations. 

dx 1 dx* dx n dx 

where (X u X %> ... , X m X) are given functions of the variables ... , x n> x), 

be a given system of equations : and suppose that (n — 1) integrals of this 
system are known; say 

&t, ...» x ny x) = Or (r— 1, 2, 1). 

From these equations let (x ly ... , x^j) be expressed as functions of x n 
and x: then there remains only the solution of the equation of the first 
order 

dxn dx 

x n /S= T 

to be effected ; in which accents are used to denote that (x lt x %> have 

been replaced in X n and X by the values thus obtained. 

* Crelle’f Journal, xxvn. p. 199, xxix. pp. 213, 833. 
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We shall shew that the integral of this equation is 
CM' 

J -£7 (X'dx n — Xfdx) sss constant, 
where M denotes any solution of the partial differential equation 

k iMXi>+ k iUXi>+ - + k (i,x " } + 4 <"> - *• 

and A denotes the Jacobian 

djfltfs* **')fn-i ) 

d (%J y X . 2 y . . . , #n—l) 

The function M is called the Last Multiplier of the system of differential 
equations. 

For the proof of this theorem, we shall require the following lemma: 

If a system of differential equations 

dx r jdt = X r (r = 1, 2, n ) 

is transformed by change of variables into another system 


then 


dy r jdt = Y r 

| dXr^l | d(DFr) 


V— 1, 2, n), 


r=l r=l 

where D denotes the Jacobian 

9 (#i» *■»«> 

To prove this, we have 

i |^= 2 ~(i r»^) 

r=l r=l OX r \*=1 <%/ 

» * 

= 2 2 


r=l s=l 


3y» _9 

dsrdy, 




3 I 4 9y»/y 3**r 8F t a*A 

r=i t-i 3*r v * 9y»3y* 3y, 9y*/ ' 


* 9y« 


In this expression the coefficient of 3 Yk/dy s is 2 , which is zero 

or unity according as 5 is different from, or equal to, k. Also dyjdx r = A,,/!), 
where A r , denotes the minor of dx r jdy s in the determinant D : so the coefficient 
of Yje in the above expression, which is 

£ S 3* 3?r 
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may be written 

1 i ^ , ffay 1 " 9 (a?i, x 2 , ay-i, farjtyt, ^r+u • ••.&») 
D r=i A r *3y,3y*’ ° r i> r »i 3 (y l5 y s , 

I 

-D 3y*' 

We have therefore 


or 


v 3Z r _ a 3Fi » r ^32) 
r=i 3«r i=i 3yi 1=1 * 2) 3yi 

_I | 9(^*> 

-D i=i 3y* ’ 

which establishes the lemma. 

Now in the original problem write 

dxj_dx 2 _ _ dx n _ij. 

37 ~ 37 — — ~x^ — ~j£— at, 

and consider the change of variables from 

{Xi, x 2 , ..., x n , x) to (Oi, 02 , a: n , «): 

by the lemma, we have 


dXi dX 2 

dxt + dxz 


ax, az_ a/r-Ni 

+ - + 3*„ + 8* ta=~V 4 ' ) + 8.Uvf * 


so the quantity M, which is a solution of the equation 

Id 
M < 

satisfies the equation 


1 dMjx x ax, 

if df. + dx 1 + a * 2 +> " + dx n + dx~ Vi 


or 


J_ dM , 3 /X re A 
Aif 

_3_ (X*M 

dx n 




which shews that the expression 

^(X'dx n -X n 'dx) 

is the perfect differential of some function of # n and x\ this establishes the 
theorem of the Last Multiplier. 


Boltzmann and Lannor^s hydrodynamical representation of the Last Multiplier. 

The theorem of the Last Multiplier may also be made apparent by physical con- 
siderations. For simplicity we shall take the number of variables to be three, so that the 
differential equations may be written 

dx dy dz 
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where (u, v, w) are given functions of [x, y, z ) ; and the last multiplier Jf satisfies 
the equation 

This equation shews that in the hydrodynamical problem of the steady motion of 
a fluid in which (u, v, w) are the velocity-components at the point (.r, ?/, c), the equation of 
continuity is satisfied when M is taken as the density of the fluid at the point (jr, y, 2 ). 

Now let <j>(x, y, z)=C 

be an integral of the differential equations; then the flow will take place between the 
surfaces represented by this equation ; thus we can consider separately the flow in the 
two-dimensional sheet between consecutive surfaces C and (7+8(7. The flow through the 
gap between any two given points P and Q on C must be the same whatever be the 
arc joining P and Q across which it is estimated : and since the flow across arcs PR and RQ 
together is the same as that across PQ, we see that the flow across an arc joining P and Q 
must be expressible in the form /(§) So if ds denotes an element of this arc, and 
r the (variable) thickness of the sheet, so that r = {(ccfyjcx) 2 + (d<f>;cy) 2 + (c^/c*) 8 } ~ i . dC, and 
if $ denotes the velocity-component perpendicular to ds, we have 

so that Mgrds is the perfect differential of a function of position. But it is easily seen 
that this expression can be written in the form MbC (v dx-ud y)!(d<j>jcz ) ; and consequently 

M(vdx-u dy) 

dtycz 

is a perfect differential; this is the theorem of the last multiplier for the case con- 
sidered. 

We readily find for %ds the value 

(<fe 2 -t-0 y *+<k s ) - ^. | dx dy dz ; 

U V 10 
<t>x <t>y & 

so the theorem really states that M (<j> z 2 + 4- <j> g 2 ) ~ 1 is an integrating factor of the 


i d.v dy e£z j = 0. 


n v w 


I <j>y <t>* I 

This, as was remarked by Appell ( Gomptes Rendus , clv. (1912), p. 878), is a symmetrical 
form of the theorem of the Last Multiplier. 

120. Derivation of an integral from two multipliers. 

Suppose now that two distinct solutions M and N of the partial differential 
equation of the last multiplier have been obtained, so that 

/ -rr 3 y 3 , , y 3 . -cr 3 \ 1 3Ag 3 A m ?A « 

( Xl ^ +Xi d^ + - +Xn d^+ X Tx) l08M+ te 1 + ^ + -" + ten + ™ = 0 '* 


( xr 3 tt 3 y £ i y ^ inrr W t i t 3A n dX ^ 

\ Xl ^ +Zs a^ + - +X "dF n + x te) logA + Wr + + - + W n + Yx ~ °- 
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Subtracting these equations, we have 

(* k * x 'k + ••• + **s + z - 0 ; 

but this is the condition that the equation 

log {MjH) — constant 
shall be an integral of the system 

dx\ dx$ ^ duo 

x^xp-^x^x’ 

and we have therefore the theorem that the quotient of two last multipliers of 
a system of differential equations is an integral of the system. 

The reader who is acquainted with the theory of infinitesimal transformations will be 
able to prove without difficulty that if the equation 


"ex 2 ' ‘ - ex 

admits the infinitesimal transformations 

sL+t.M. 

‘cx,™dx., 

then the reciprocal of the determinant 

| -Si X 2 X 

! j 

j In ii2 •••••• £m (1 j 


&Sr+feg; + ...+{»£+f.| 


(i=l, 2, i 


is a last multiplier. 


Ifi* U 


Inn In « 


121. Application of the last multiplier to Hamiltonian systems : use of a 
single known integral . 

If the system of differential equations considered is a Hamiltonian system, 
we have evidently 23X r /d# r = 0, and consequently M = 1 is a solution of the 

r 

partial differential equation which determines the last multiplier; so the last 
multiplier of a Hamiltonian system of equations is unity . 

From this result we can deduce a theorem which enables us to integrate 
completely any conservative holonomic dynamical system with two degrees of 
freedom when one integral is known in addition to the integral of energy. 

Let the system be 

dq % _ dq 2 dfh dp* JjL 


dpi dp* % 3ft 

and in addition to the integral of energy H (q ly q i7 p u p 2 ) = A, let an integral 
V (q t9 pi, p*) ~c be known. From the theorem of the last multiplier it 
follows that 



dq*\ — constant 
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is another integral ; where, in the integrand, p l and p 2 are supposed fco be 
replaced by their values in terms of q l and q 2 obtained from the known 
integrals H and V. 

But if we suppose that the result of solving the equations ff = h and 
F=c for p! and p 2 is represented by the equations 

ft, K c) t 
Pi =/* (ft, ft, K c), 

then we have identically 

I dpi dc dp 2 3 c 9 
i dp, dcdp 7 dc7 ' 

and therefore 

3/ dSldp, dfi —dH/dpt 

dE= n vjs) , dE^ dj K ey 

d{Pi>P*) %(Pi,P*) 

so the theorem of the last multiplier can he expressed by the statement that 



is an integral . 


This result leads directly to the theorem already mentioned, which may 
be thus stated* : If in the dynamical system defined by the equations 


J&H dp r 3ZZ 

di ~~ dp T 9 dt ~~ dq r 


(r= 1 , 2 ), 


the integral of energy is ft, p u p*) = h, and if V (ft, ft, p u p t ) = c 

denotes any other integral not involving the time, then the expression 
Pidqi +p 2 dq 2 , where p x and p 2 have the values found from these integrals , 
is the exact differential of a function 6 (ft, ft, h, c ) ; and the remaining 
integrals of the system are m 


30 + , 

= constant, 
3c 


. 3 e 

and w 


■ 1 4* constant 


This amounts to saying that if any singly-infinite family of orbits is 
selected (e.g. the orbits which issue from a point ft — cq, = which have 


* This theorem is really an application of the well-known method for the solution of a 
partial differential equation of the first order, the equations of the dynamical system being 
the equations of the characteristics of the partial differential equation. As a dynamical 
theorem, it was published for a simple case (motion of a single particle) by Jacobi in 1836 
(Convptes Rendu#, in. p. 59), and for the general case given here by Poisson In 1837 {J. de M. 
n. p. 317) and Iioaville in 1840 (/. de M. v. p. 351). 
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the same energy, so that to any point (q l9 q 2 ) there correspond definite values 
of p 1 and p 2 (namely the values of p 1 and p 2 corresponding to the orbit which 
passes through the point q u q 2 and belongs to the family), then the value of 

the integral taken along any arc joining two definite points 

(9io> ?») and (q U} q n ) is independent of the arc chosen. 

To complete the proof, we have on differentiating the equations H = h 
and F=c, 

fdS dH 0/ j dff 9/ s _ Q 

dqj * 9 pi dq% * dp 2 dq 2 


and consequently 


dq 1 dp 1 dq 1 dp 2 dq L 


or 


d(V,H) djyji) 

V* and sirnilarlv & - lihi 

d qi ~ d(V,H) ’ Slmilari y 3 g2 ~ 9(^ 

S(p 1 ,pi) 

But since F = c is an integral, we have 

3F . 3F. 3F . 3F . . 

3(F,ff) a(V,H) 


and therefore 


9(?i, Pi) 9 (?2, Ps) 

o 

0? 2 


= o. 


This equation shews that f 1 dq 1 + f*dq 2 is the perfect differential of some 
function 0 (q l9 q 2 , h, c ) : and the result derived above from the theory of the 
last multiplier shews that d0/dc = constant is an integral. 

Moreover, we have 

■# isi d( i* 

dE/dpr dff/dp,’ 

and therefore 

9F, dV s 

dq 2 

a* __ 9p g dp 1 

a JM) * 

3 (jp*, i>i) 

But obtaimng dfjdh and dfjdh in the same way as 3/j/Sc and df s /dc were 
found, we have 

3/ dVjdpi , 3/ s 3F/3^ 

" d a-JTMJ- 

9 (p s , Pi) 9 (pi, pd 
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Consequently 




or t ss ^ + constant, 

which completes the proof of the theorem. 

Example, In the problem of two centres of gravitation (§ 53), if (r, /) denote the 
radii vectored to the centres of force, and (d, 0') the angles formed by r, r' with the 
line joining the centres of force, obtain the integral 

rVW — 2o (p cos 0 -f fx cos &) — constant, 
and hence complete the solution by the above theorem. 

122. Integral-invariants whose order is equal to the order of the 


The theory of the last multiplier of a system of differential equations i3 
connected with that of the integral-invariants whose order is equal to the 
order of the system. 

Let ^ r = X r (r = l, 2, , 

where (X lt X 2i X k ) are given functions of (#,, x 2 , x ki t), be a system 
of ordinary differential equations ; and let us find the condition which must 
be satisfied in order that 

fjf—j if Sx k 

may be an integral-invariant, where M is a function of the variables. 

Let (Ci, Ca, Cfc) be any set of constants of integration of these equations, 
so that, by solving the equations, ... , % k ) can be expressed in terms 

of (<h, Cg, cjb, t). Then we have 

and therefore the condition of integral-invariancy is 


Au H*'-*- 

• ( 3 (pn c 2t c k ) j 


d3£ 3 ^ ^ st 3 { CCx , l> *■»> __ q 

0r dt 5(ci, Ct , .... Qt) r=i 3 (cj, C 2 , c*) 

3 (#i, a? 8 > ffifc) , xr ^ 3-^r 3 (# 1 ? #2? «>«? ffilfc) __ Q 
•••> "Ofc) r=l 3(^i> C 2 , Cjfc) 

° r ^ +if A& =0, 

which shews that if be a multiplier of the system of equations . 
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This result gives immediately the theorem that for a dynamical system 
whose motion is determined hy the equations 

(r= 1,2, 

dt dp r ’ dt dq T 

where H is any function of (q u §*, .... q*,pi,pt> •••> P»> expression 

j^jj ...JSq,Sq,...Sq n Sp,Sp,...Spn 

is an integral-invariant ; since in this case unity is a last multiplier. This 
theorem is of importance in the applications of dynamics to thermodynamics. 

Example. For a system with two degrees of freedom, let the energy-integral when 
solved for pi take the form 

?2>P2> h)+pi—0. 

Shew that, for trajectories which correspond to the same value of the constant of 
energy, the quantity 

d£ r. . . 

tqiZqi&ps 

is independent of t and also of the choice of coordinates : and hence shew that the 
1 trajectories of the problem can be represented as the stream-lines, in the steady motion 
of a fluid whose density is dU'jdk. 


123. Reduction of differential equations to the Lagrangian form. 

Another question to which the theory of the last multiplier can be 
applied is the following: To find under what conditions’ a given system of 
ordinary differential equations of the second order 

ft (?n •••> 2«) ?*) (&« 1, 2* **., it) 


is equivalent to a Lagrangian system 

d fdL \ dL 




where £ is a function of (q lt j*, q u q 2 > t). 

If these two systems are equivalent, the equations 

kii \dqrdqk *** Hrdqt *7 dq r <& tyf r 

must evidently reduce to identities when the quantities q* are replaced by 
tire expressions ft : and therefore the required condition is that a function L 
shall exist satisfying the simultaneous partial differential equations 


Z f &L &L . V M d*L dL A / , a x 

\dqj>q* fk dqJ9t q V dq r ~° ^ % 

where {$„ q t q n , q lt q., ...,q n , t ) are regarded as the independent variables. 
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from which we have 


When n = 1, the question can be solved in terms of the last multiplier. 
For the equation satisfied by L is then 

d 2 L - d 2 L . d z L dL ^ 

dg 2 *' dqdq ® 3<j3£ 3j * 

' d * L dL \ 
dq\dq 2 ^) dq\dqdq^ dqdt dq) 

d*L . 3 3 i 

~d?dq q + dtfdt 9 

and therefore if we write d 2 I/d q 2 = itf, the function ilf satisfies the equation 

but this is the equation defining the last multiplier M of the system of 
equations 

dq_ dq 

i "/(iff. O' 

and therefore wAew » — 1, the determination of the function L reduces to the 
determination of the last multiplier of the system. 

124 . Case in which the kinetic energy is quadratic in the velocities. 

When n> 1, the most important case is that in which each of the functions f T : 
consists of a part F r which is homogeneous and of the second degree in (ft, q 2y £») and 
a part G r which does not involve (q u .... in), and it is required to determine whether 
the equations 

are equivalent to a system 

i^w)~ Wr =Qr (r=l, 2, n), 

where T is homogeneous and of the second degree in (qy q 2y and also involves the : 

variables (q u q 2 , ?«), and (Q u Q 2 , ...» §») are fimctions of (q lt q 2y q*) only. 

The value of if 7 is clearly not dependent on (G 1} G 2 , and therefore we can 

consider the problem in which (G u ff 2 , G n ) are zero, i.e. the problem of finding , 
a function T such that the equations 

q r 

are equivalent to the system 

sCD-g- 0 . 

The condition for this is the existence of a function T satisfying the partial differential 
equations n ^ ^ dT 

2 -x-T-KT-l ?*+ 2 fT'w- ik ~ —Q (r— 1, 2, n). 

fc«l ^ 1 %* fc=l d 2V 


Jr^-^r+^r 


(r=l, 2, i 




(r-1, 2, 


Since jF* is homogeneous, we have 2j[ t dF k ldq $ = 2F* , and therefore 


a*!T 




/„ I Cl 
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But since cF(cq r is homogeneous, we have 


dF k 


3jr 




and therefore 


» % * ±-(il 

Jfc=l 3jr3?t * »=1 2?r \'*=t 3?t 3ji/ 4=1 3®r’ 

The equations to be satisfied by 7 may consequently be -written 

i . 3 A * 37, 37\ 

dq. dqj 


or 


-i 2 P |£+ 2 g-?£r ?.“|^=0 ('“I, 2, .... *), 

i=l c jr 0?t «=1 Oq r 6q, °?r 

* . a /, * dF k dT . 37\ /, 5 37i 37 , 37\ . , , 0 - , 


and evidently these may be replaced by the equations 

* I &£+£- 0 

2 i=i3j r 3?t 3y r 


(r=l, 2, .... »). 


Thus, writing/ r for (jP r +<?,.), we have the theorem that z/ the system, of equations 

q r =f r (r=l, 2, »), 

where f r consists of a part which is homogeneous of degree two in the velocities and a 
part which does not involve the velocities, is reducible to the form 


d (dT\ _ dT_ 
dt \dq r ) dqf 

then T must he an integral of the system 


Qr 


*=1 oq r cq k oq r 


(r==l, 2, 


(r— 1, 2, n ). 


Miscellaneous Examples. 


1. In the problem of two centres of gravitation, the distance between the centres of 
force is 2c, and the semi-major axes of the two conics which pass through the moving 
particle and have their foci at the centre of force are (q l9 q 2 ). Writing 


Pi 


?1 *-c* dt ’ 


Pi 


V-g2* <k% 
<?—q£ dt * 


shew that the- equations of motion are 


dqr_dB dpr^JbB 

dt dpr 9 dt = dq r 


where 


s£z* Pl * +i ^z9l p t * 


9T-?2 a 


ft-?* 


P 2 

<li+2i 


and pi and pg are constants 


(r=sl, 2), 


& Shew that 

Iff, ft 9 ** 9 # 9 ® 9 ®’. 

where the summation is extended over Hie \n(n— 1) combinations of the indices i an d j • 
is an integral-invariant of any Hamiltonian system in which (qi, q t , .... q n , p 1 , p,, p n ) 
are the variables. , (P oinear d.) 
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3. In the problem defined by the equations 

dq r _ 027 dp r dfif 

dt ~~ dp r ' dt ~~ dq r 


2 ), 


where JZ=q 1 p 1 - q 2 p 2 - aq 1 2 +bq 2 2 , 

shew that — — = constant 

?i 

is an integral ; and hence by the theorem of § 121 obtain the two remaining integrals 


q x q 2 — constant, 
l°gqi=t+ constant. 


4. If if is a last multiplier of a system of differential equations 


of which the equation 


dxi _ dx 2 _ _ dx n __ dx 

2* -it— 

f(x u x 2 , ..., x ny a?) = Constant 


is a known integral, and if an accent annexed to a function of x l9 x 2y x ny x is used to 
indicate that x n has been replaced in the function by its values found from this integral, 
shew that M'/(df/dx n y is a last multiplier of the reduced system 


5. If = Constant, 0 2 
equations 


shew that 

is a last multiplier. 


di Fj -dx 2 

xi~~xT 

- Constant, 


dx n -l 
’ Y' 

A- n — 1 


dx 

i x r * 


(Jacobi.) 

6 n = Constant are a set of integrals of the 


dx _d%\_ dx% _ _ dx n 

~x~T[-~x; — — x*’ 
i ajfc,*. •••) ^») 

JC d (x u x 2y ... y x n ) 


6. Let (%, u 2y ..., u n ) be n dependent variables, and let I u / 2 , ..., / tt be a set of 
linear differential expressions defined by the equations 

n 

J r « 2 {p rk (r=l, 2, ..., %), 

k=l 

If (v u v 2y v n ) are functions of t such that 

Vj /!+ V 2 / 2 + . . . 4*^»/n 

is an exact differential, shew that the functions (v ly v 2y ..., r w ) satisfy a set of n linear 
‘differential equations, which will be called the system adjoint to the system of linear 
differential equations 

7 r = 0 

If F r denotes the expression 

d_ fdZ\ _ dL 
dt \dq~J dq r 

where L is any given function of (£ lf q 2y ..., g», qu q 2 , q n , t), shew that the System of 
linear differential equations 

2 
k 

is adjoint to itself. 

Shew that the converse of this latter theorem is also true. 


(at“ i+ 5“ t+ at % ) =0 . < r " 1 ’ 2 * w > 


(r=l, 2, ...» n). 
(r=X, 2, 


(Hirsch.) 



CHAPTER XI 


THE TRANSFORMATION-THEORY OF DYNAMICS 

125. Hamilton's Characteristic Function and Contact-Transformations . 

We have seen* that the integration of a dynamical system which is 
soluble by quadratures can generally be effected by transforming it into 
another dynamical system with fewer degrees of freedom. We shall in 
the present chapter investigate the general theory which underlies this 
procedure, and, indeed, underlies the solution of all dynamical systems. 

The origin of the method is to be found in a celebrated memoir on 
optics, which was presented to the Royal Irish Academy by Hamilton in 
1824f : the principles there introduced were afterwards transferred by their 
discoverer to the field of dynamics. 

In order to follow Hamilton’s thought, we must refer to the connexion 
between dynamics and optics — a connexion which is perhaps less obvious in 
our day than in his, when the corpuscular theory of light was still widely 
held. If a ray of light traverses an optically heterogeneous but isotropic 
medium, the refractive index at any point {sc, y, z) being fi, the path of 
a ray may be determined by Fermat’s Principle namely that the integral 

[/*(*> y> z ) ds 

has a stationary value when the integration is taken along the actual ray 
joining two given terminal points, as compared with neighbouring paths 
joining them. If on the other hand we consider the motion of a free particle 
of unit mass in a conservative field of force where its potential energy is 
d> {x, y, z), and its constant of energy is h, the path of the particle may be 
determined by the Principle of Least Action (§ 100), which in this case asserts 
that the integral 

has a stationary value for the actual trajectory as compared with neighbouring 
paths joining the same terminal points. Comparing these two statements, we 
* Cl. Chapter III, §§ 38-42. 

f Trans* It. Irish Acad. xv. (1828), p. 69; xvi. (1830), pp. 4, 93; xvn. (1837), p. 1. 
t Cf. my History of the Theories of Aether and Electricity , pp. 9-10, 102-3. 
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see that the trajectories of the particle in the dynamical problem are the 
same as the paths of the rays in the optical problem, provided a suitable 
correspondence 

/i = (A - <f>)^ 

is set up between the potential-energy function in the one case and the 
refractive index in the other. 

In the corpuscular theory of light, this was regarded as furnishing the 
explanation of the optical phenomena, the ray of light being conceived as 
a procession of rapidly-moving corpuscles. But .the statement in itself is 
true whatever hypothesis regarding light be adopted: and therefore it 
supplies a means of connecting dynamics with the undulatory hypothesis. 
This idea is the starting-point of Hamilton’s theory. 

When the undulatory hypothesis is adopted, we have the choice of two 
different methods of discussing the propagation of light mathematically: 
the first is to consider rays , the second is to consider wavefronts. The 
latter method, which was introduced by Huygens in 1690, may be thus 
explained. 

Consider a wave-front, or locus of disturbance in an optical medium, as 
it exists at a definite instant t, having the form of a surface or. Each element 
of this wave-front may be regarded as the source of a secondary wave, 
propagated outwards from it ; so that at a subsequent instant If, the 
disturbance originating in any point (x, y, z) of the original wave-front will 
extend over a surface. To obtain the equation of this surface, we observe 
that the time taken by light to travel through the medium from an arbitrary 
point (#, y, z) to another arbitrary point (of, y\ z') depends only on the six 
quantities (x, y, z, x', y , z) : let it be denoted by V (x, y, z, x , y', /). This 
function V (x, y, z, x, y , z') was called by Hamilton the characteristic function 
for the medium in question. A disturbance which originates at a .point 
(x, y, z) of the original wave-front at the instant t will therefore at the 
instant if extend over the surface whose equation in the coordinates 

y> *0 is 

V (< X , y, z, x\ y, sT) = t' -t (1). 

Now according to the principle of wave-propagation laid down by 
Huygens, the wave-front which represents the whole disturbance at the 
instant t' is the envelope of the secondary waves which arise from the 
various elements of the original wave-front. Call this new wave-front 2; 
and denote the direction-cosines of the normal to the wave-front a at 
(x, y, z) by (l, m, n), and the direction-cosines of the normal to the wave- 
front 2 at the corresponding point* (x\ y', z) by ( If , mf , n): these are the 

* The point (#', y', z') is said to correspond to (x, y, z) if the secondary wave propagated 
from (x, y, z) touches the envelope Z at (x*, y\ z'). 


w. D. 


19 
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direction-cosines of the rays at (x' t y\ z) and (#, y, z) respectively, since in 
an isotropic medium the ray is normal to the wave-front*. Then since 
2 is the envelope, of the surfaces V corresponding to points on cr, the 
equation 

9F , BY. dV 


dz = 0 


must be satisfied by all those values of the ratios dx : dy : dz which 
correspond to directions in the tangent-plane to a, i.e. which satisfy the 
relation 

Idx + mdy + ndz = 0. 


Hence we have 


13F = 1. 3F__10F 

l dx m dy n dz 


( 2 ). 


Moreover, since (J', m\ ri) are the direction-cosines of the normal to the 
surface V at the point (a, y', /), we have 


1 aF = 1 3F 

V dx' m'dy n dz 


Now a ray of light which passes through the point (x, y y z) in the direction 
(l, m, n) at time t passes through the point (x, y\ z') in the direction {V, m, n') 
at time t r : and equations (1), (2), (3), together with the equation 

r 2 + m'* + n'* = l . (4), 

are six equations, from which we can determine the six quantities (x', y, /, 
l\ n') in terms of (x, y, z, l, m, n). Thus by these equations the behaviour 
of rays of light in the medium is completely specified in terms of the single 
function V(x, y, z t x\ y\ z). It will be observed that they are not differential 
equations, but that they give directly, in the integrated form, the changes in 
any system of rays after a finite interval of propagation through the medium. 
It is evident therefore that all problems in optics depend on the deter- 
mination of Hamilton’s characteristic function V (x, y, z, x', y , z') for the 
optical medium or system of media through which the rays pass. 

From the point of view of Pure Mathematics, we regard the change from 
the set of variables (x, y, z, l , m, n) to the set of variables (V, f, z\ V, m, n') } 
or (to express it geometrically) from the surfaces cr to the surfaces 2, as 
a transformation . The function V is thus to be regarded as determining a. 
transformation of space which changes any surface cr into a new surface 2. 
It is evident that if two surfaces a and a touch at a point, the corresponding 
transformed surfaces 2 and 2' also touch at the corresponding point : on this 
account the transformation has been called by S. Lie si contact-transformation. 
Thus any function V (x, y, z, x, y, z') defines a contact-transformation, which 


* For simplicity we are supposing that the medium, though optically heterogeneous, is 
isotropic. Hamilton considered also the more general. case of a crystalline medium. 
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transforms any wave-front a into the wavefront 2 which is derived from 
<r hy propagation through the medium in the interval of time t' —t. 

A simple example of a contact-transformation is the well-known geometrical trans- 
formation known as reciprocation . In order to find the reciprocal of any given surface <r r 
with respect to a given surface, we correlate to every point (#, y, z) on <r a plane, namely 
the polar plane of (#, y, z) with respect to the quadric. When the point (x, y, z) takes all 
possible positions on the surface <r 9 the plane envelopes a surface 2, which is the reciprocal 
of <r. The transformation from o- to 2 is evidently a contact-transformation. In this 
case Hamilton’s function V is linear with respect to (x 9 y, z) and also with respect to 


Proceeding now with Hamilton’s problem, equations (2) and (3) may be 
written 


dV 1 dV 
te= Kl ’ 


dV 

dz Kn ’ 





where /c and X are quantities not as yet determined. They can however be 
readily found. For the equations may be written 

dV = /c ( Idx 4- mdy + ndz) + X ( V dx f 4- m'dy' 4- n'dz') (o). 


Now by proceeding a small distance ds along the ray at (x\ y', z) y we 
increase V by the time which light takes to travel along ds\ But if the 
units are so chosen that the velocity of light in free aether is unity, then 
the velocity of light in the medium at (V, y\ z) is 1/yf, where y! denotes 
the refractive index at this point. Thus the time taken by light to describe 
ds is yds', or y! ( V 2 + m 2 4- h 2 ) ds'\ or y ( I'dx f 4 - m'dy ' 4 * n'dz). Comparing 
this with equation (5), we see that X = y. Similarly tc = — y, where y 
denotes the refractive index at (a?, y, z). Thus Hamilton’s general formula 
becomes 

dV ==f y! (f dx' + m'dy' 4- n'dz') — y(ldx + mdy 4- ndz ). 

If we write 

yd = ym = 17, yn = £, y! V = y!m! = y, yf n'== f 

this takes the form 


%'dx' 4 - ydy' 4 - fW.- %dx -ydy- %dz (6). 

The quantities (f, y, £)> (f', y\ f') were called by Hamilton the components 
of normal slowness of propagation of the wave at (x, y, z) and (x\ y\ z f ) 
respectively. 

Consider now the particular case in which the interval of time (t f — t) 
between the two positions & and 2 of the same wave-front is very small: 

19 — 2 
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denote it by At. In this case the contact-transformation is said to be 
infinitesimal . Write 

so = x + aAt, = y + fiAt, z’ — z + y At/| 

f ' = f + uAt , 7}' = 1 ) +• v At, = K + wAt, > (7). 

* F= FAt J 


Then equation (6) becomes 

dW . At — (£ 4- uAt) (dx 4- da . At) 4- (y 4- tfAt) (dy 4- d/3 . At) 

4- (? +■ wAt) (dz + dy. At) — f : dx -ydy fd* 
sas uAtdx + vAtdy 4- wAtdz 4- f At da 4- rjAtd/3 4- fAtdy, 
or d W — wd# 4* vdy 4- wdz 4- £ da 4* ydfl 4- ?dy. 


or d (fa 4 - 77 # 4- §y ~ F) = adf 4- fidrj + yd£—udx — vdy — wd#. 

Thus if we denote the function f a 4- 4- fy — F by II, and suppose H 

expressed as a function of x, y, z, f, tj, £ we have 

dH = adf 4* 4- ydf — udx — vdy — wd* (8). 


dl* dx 

Now evidently, from (7), in the limit u becomes , a becomes 


dr 


etc. 


Thus we have 


iff - 5 df + 1 *,+ § *. - § - £ <*y- - 


dr 


dt 


dt 


dr 


dr 


so the rates of increase of the six variables (x, y, z, £,y,£) are given by the 
equations 


dx ^ 
dt ~~ 
d£_ 
dt — 


dH 
d£ ’ 
d3 
' dx ’ 


dy = 
dt 
dy 

— 


as - 

’ 

dH 

‘dy’ 


dt 

<% 

dt' 


•( 9 ), 


and this is a Hamiltonian system of equations, such as occurs in dynamics . 
Our investigation shews that it may he regarded as representing an in - 
finitesimal cmiact-iraTisformation, that is to say , the motion of a wave-front 
from one position to a position indefinitely near it The integrals of this 
Hamiltonian system are the equations (1), (2), (3), (4) above : they represent 
a finite contact-transformation, that is to say, the motion of a wave-front 
from one position to the position which it acquires after a finite interval of 
time. Thus we see how by using the ideas of the undulalory theory of light , 
Hamilton was able to obtain an integrated form for the differential equations 
of dynamics , depending on a sin fie unknown function. 


126. Cmtact-transforinalions in space of any number of dimensions. 

The rest of the present chapter will be concerned with the application of 
Hamilton’s ideas, described in the preceding article, to the general case of a 
dynamical system with any number of degrees of freedom, and the connexion 
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of the results with certain theorems due to Lagrange, Poisson, Pfaff, and 
Jacobi. 

We shall first define a contact-transformation in 7 i-dimensional space, 
using for this purpose a generalisation of equation (6) of the last article. 
Let (q l9 q 2) ..., q n} p u p. 2i ..., p n ) be a set of 2 n variables, and let 

(ft? ft? •••? Qnt T 1 , P 2i Pn) 

be 2 n other variables which are defined in terms of them by 2 n equations. 
If the equations connecting the two sets of variables are such that the 
differential form 

T l dQ 1 4* P 2 dQ 2 -f . .. + P n dQ n - p x dq x - p 2 dq 2 - ... - p n dq n 

is, when expressed in terms of (q u q 2) q n , Pi, p 2 ? > p n ) and their differ- 
entials, the perfect differential of a function of (q lt q 2 , ..., q n , p u p 2 , . . . , p n ), 
then the change from the set of variables (q u q 2 , ...» q n ,pi, Pz> , Pn) to the 
other set (ft, ft>, ..., Q n , P lf P 2 , ..., P n ) is called a contact-transformation . 

It may be observed that this is different in form from the definition which is most 
convenient when contact-transformations are studied with a view to their applications in 
geometry and in the theory of partial differential equations : the latter definition may be 
stated thus : a contact-transformation is a transformation from a set of variables 

(£i> £ 2 , qn,Pi,fr, Pn, 2 ) to . another set (ft, ft, ..., ft, P lf P 2 , P», Z)> for 
which the equation 

dZ - P x dQ x - P 2 dQo-.„ - P n dQ n ~p ( dz -p\dq t -p 2 dq 2 - ... -pndq n ) 
is satisfied, where p denotes some function of (q l9 q 2y ..., q M pup^ ..., p n > 2 ). 

If the n variables (ft, Q 2 , ft) are functions of (q l9 q 2 , ..., q n ) only, 
the contact-transformation from the variables (q 1} q 2 , ..., q n ,Pu • • * > Pn) to the 
variables (ft, ft, ..., Q n , P lf P n ) is called an extended point-transformation , 
the equations which connect (q lt q 2l .... q n ) with. (ft, ft, . . . , Q n ) being in this 
case said to define a point-transformation . 

From the definition it is clear that the result of performing two contact- 
transformations in succession is to obtain a change of variables which is itself 
a contact-transformation. It is also evident that if the transformation from 
(2 i> 2 8 > to (ft* ft, ..*,Q n ,P» is a contact-trans- 

formation, then the transformation from (ft, ft, ..., ft, P lt P 2 , ..., P n ) to 
(q x , q 2) ... , q n ,pi,p 2 > ...,£>«) is also a contact-transformation ; this is generally 
expressed by saying that the inverse of a contact-transformation is a contact - 
transformation. This, together with the foregoing, shews that contact-tram- 
formations possess the group-property . 

Example 1. Shew that the transformation defined by the equations 

CQ=(2q)k efi cos p. 

(P== e~ k sin p 9 


is a contact-transformation. 
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In this case we have 

PdQ —p dq = (2 q$ sin p {(2q) ” ^ cos p dq - (2 qfi sin p dp} —p dq 
=d(q sin p cos p- qp\ 
which is a perfect differential. 

Example 2. Shew that the transformation 

j Q=log Q sin pj , 

\p=qcotp, 

is a contact-transformation. 

Example 3. Shew that the transformation 

f<?-log(l+2* cos^), 
jp=2 (1-fg^ cos jd) q^ sin p, 

is a contact-transformation. 

We shall now obtain the explicit analytical expression of a contact- 
transformation. 

Let the transformation from variables (q l9 q 2 , . . . , q n , Pi, Pn ) to variables 

(Qu Q», • ••, Qn, Pi, Pn) be a contact-transformation, so that 

2 (P r dQ r -p r <2g r ) = dJF, 

r=l 

where d W is a complete differential. 

From the equations which define (Q lf Q Zi ..., Q n , Pi, • Pn) in terms of 
(qi,q*, •••,q n ,Pu •••tpn) it maybe possible to eliminate (Pi , P 2 , ...,P ni p l7 ... } p n ) 
completely, so as to obtain one or more relations between the variables 

(Qi> Qz> •••> Qn J q l > •••> ?»)> 

let the number of such relations be k, and let them be denoted by 

Qr ($ 1 * Qn, Qi , •••! Qn) — 0 (t = 1, 2, ..., &)...( A). 

The meaning of these relations may be illustrated by reverting to the geometrical 
theory of contact-transformations in ordinary three-dimensional space, when there are 
three cases to consider : 

(a) There may be only a single relation between the new and old coordinates, say 

Q(x, y, 2, x, y, /)~0, 

When (#, y, z) are given, this equation, regarded as the locus of a point {of, y\ 
represents a surface ; so that each point (x, y, z) is transformed into a surface, which we 
may call an O-surface : and any arbitrary surface <r is transformed into a surface 2 which 
is the envelope of the O-surfaces corresponding to the individual points of a*. This is the 
general case, and is the only one we considered in § 125. 

O) There may be two relations of this kind, say 

% (#, y, h y\ *0=0, 0 2 (x, y, z, sf, y, ^)«0. 

If (x, y, z) are given, these two equations in {of, /) represent a curve : so each point 
(#, y, z) is transformed into a curve , which we may call a iST-curve : and any arbitrary 
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surface <r is transformed into a surface 2 which is the envelope of the ^-curves corre- 
sponding to the individual points of cr. 

(y) There may be three relations of this kind, say 

Q i 2ft z t y't z ') =0, Q 2 O, y, z, x\ y\ z') = 0, Q 3 ifc, y , z, y, y\ z') = 0, 

in which case each point (#, y, z) is transformed into a powatf (y, y', z\ and any arbitrary 
surface <r is transformed into a surface 2 which is the locus of the points corresponding to 
the individual points of <r. 

Since the variations (dq u dq 2) dq nj dQ li dQ n ) in the equation 
2 ( P r dQ r — p r dq r ) = d W 

T - 1 

are conditioned only by the relations 

9^ d?1 + dq * + - + ^ + dQ, dQi + - + dQ n dQ » = 0 


we must have 


p !2*' 

■ 9Q, + I 9Qr + '" + J 9Qr 

90, 90* 

Pr ~ 9?r 1 9g, _ - dq, 


(r- 1, 2, A), 


(»•= 1, 2, ») (B), 


where (X„ \>, X k ) axe undetermined multipliers and where W is a function 
of (?i. ? 2 , Qi, Qs, <2»)- The equations (A) and (B) axe (2a 4- k) 

equations to determine the (2 n + k) quantities 

(Qlj ‘ Qn, Pit ••■*9 Pn>\ i> •••) 

in terms of (q lf . . . , qn> Pu • • • , jp n )- These equations may therefore he regarded 
as explicitly formulating the contact-transformation , in terms of the functions 
(W, Ou 0 2 , O*) which characterise the transformation. 

Conversely, if (TP, 12^ Xl 2 , , li*) are any (k + 1) functions of the variables 

(?i ,q 2i . . . , q n , Q lf .. Q«), where k^n, and if 

(Qi? Q 2 1 •••> Qn, Pu .... Pn, \, W 
are defined in terms of (q lt q 2 , q„, p 1} p n ) by the equations* 

fO r (ji, q%, q n , Qi, Q s , Q n ) = 0 (p— 1, 2, k), 

(r= 1, 2, .... n). 


tr dQ r +Xl dQ r + '" +Xk dQ r 


dW . 90 , . 90 * 

Pr Wrtqr~'"~ k 5?r 


(r = l, 2, »), 


* These equations were first given in Jacobi’s Vorlesungen iiber Dynamik (1866), p. 470, where 
their utility in the transformation of partial differential equations of the first order (to which 
dynamical problems can be reduced) was indicated. Their place in the theory of contact-trans- 
formations was pointed out by Lie. 
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then the transformation from (q l3 q 2 , q nt p u . . . , p n ) to (Qi, Q 23 Qn, 
Pi, . . . , P n ) is a contact-transformation ; for the expression 

2 (P r dQ r -p r dq r ) 

r=i 

becomes, in virtue of these equations, dW, and so is a perfect differential. 
Example* If Q = (2q)^ k~^ cos p 3 P~(2q)^ sin^o, 


shew that 


dW 
P ~ dq ’ 


where W—\Q (2qk - h^Q 2 )^ - q arccos {k h Ql$q)\ 

so that the transformation from (q, p) to (Q, P) is a contact-transformation. 


127. The bilinear covariant of a general differential form. 

Now let (x 1 . 9 x 2) ..., x n ) be any set of n variables, and consider a differential 
form 

X 1 dx 1 + X 2 dx 2 + ... + X n dx n > 

where (X lt X 2 , X n ) denote any functions of {x l} x 2> . . . , x n ) ; a form of this 
kind is called a JF faffs expression* in the variables (x 1> x 2 , •••, #»)• Let this 
expression be denoted by 0 d , and write 

di = + X 2 8x 2 + . . » 4- X n 8x n , 

where 8 is the symbol of an independent set of increments. Then we have 
86d — d&s = 8 (fXjdx-i + X 2 dx 2 + . . . + X n dx n ) — d {X\ 8xj + X 2 8x 2 X n 8x n ) 

= SXidxi 4- ... -f* 8X n dx n 4- X^dxj 4* ... + X n 8dx n 

' dXi8x^ — ... dX-in 8x n ~ ^}d8xi — ... — X ^ d 8xn . 

Using the relations 8 dx r = d8x r , which exist since the variations d and 8 
are independent, and replacing dX r> 8X r by 


dX r 7 8 X r 7 

— — - axi 4- ... -f - — oxyi 

Bok ^ ^dx n n 


, 


+ ^ Wn res P ectivel y> 


n n 

we have 80 d — d0 s =22 OijdxiSxj, 

i=l j~l 

where a*, denotes the quantity dXi/dxj - dXfdxi. 

Let (y ls y 2 , y n ) be a new set of variables derived from (x u x 2 , ..., x n ) 
by some transformation; let the differential form when expressed in terms of 
these variables be 

Y 1 dy 1 + Y t dy s + . ... + Y n dy n . 


* Pfaffs celebrated memoir on these expressions was presented to the Berlin Academy in 1815 : 
Abhandl. Akad. der Wiss. 1814-15, p. 76. 
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and let the quantity dYi/dyj — dYj/dyi be denoted by b%. Then since the 
expression 80 d — dd$ has obviously the same value whatever be the variables 
in terms of which it is expressed, we have 

» » » » 

2 2 aijdxiSxj = 2 2 bijdyiSyj . 

The expression 2 a^dxibxj is, on account of this equation, called the 
bilinear covariant of the form 2 X r dx r . 

r=l 


128. The conditions for a contact-transformation expressed by means of 
the bilinear covariant. 

Let (Q u Q 2 , Q n , P 1} P n ) be variables connected with (q lt q 2 , 

n 

Piy ...,p n ) by a contact -transformation, so that 2 P r dQ r differs from 

r = 1 
n 

2 p r dq r by an exact differential. 

r= 1 

It is clear from the last article that the bilinear covariant of a differential 
form is not affected by the addition of an exact differential to the form, since 
it depends only on the quantities dXi/dxj — dXj/dx i3 which are all zero when 
the form is an exact differential : and we have shewn that the bilinear 
covariant of a form is transformed by any transformation into the bilinear 
covariant of the transformed form. It follows that the bilinear covariants of 

n n 

the forms 2 P r dQ r and 2 p r dq r are equal, i.e. that 

r=l r=l 

2 (SP r dQ r - dP r SQ r ) = 2 ( Sp r dq r - dq r Sp r ) ; 

r=x r-1 

so that if the transformation from 

(Qi* 2a f •••> Qn» JPi> ^ \Qi> Qa> • Q»i -Pi> -P») 

is a contact-transformation, the expression 

it 

2 (8p r dq r -dq r $p r ) 

r=l 

is invariant under the transformation. 

Example. For the transformation defined by the equations 

<g=(2 ? )U-i cos p, P—(2q)^ $ sin p, 

we have 

(2#) ” £ sin pd# + (2^)i cos p dp, 

&Q =* (2^) (2$r)^ £ ” ^ sin pdp, 

(2j) ” ^ ^ sin + (2^ j&i cos p fip, 

cos pdp — (2^)4 %smpdp. 
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By multiplication we have 

dPdQ - dPdQ= - sin 2 p (dq Sp - dq dp) + cos 2 p (dpdq- dpdq) 
^dpdq- dpdq, 

and consequently the transformation is a contact-transformation. 


129. The conditions for a contact-transformation in terms of Lagrange's 
bracket-expressions . 

We shall now give another form to the conditions that a transformation 
from variables (gi,g*, jh» • ••>.?») to variables (Q u Q 2 , ..., 

may be a contact-transformation. 

If (q 1} q 2 , , p n ) are any functions of two variables (u, v) (and 

possibly of any number of other variables), the expression 

I fdqrdpr _dprdqf\ 

r=i \3w dv du 3 v) 

is called a Lagrange's bracket-expression * and is usually denoted by the 
symbol [u, v ]. 

If now (q x , ^ 2 , ..., g n , ..., p n ) are any functions of 2n variables 
(Qi, Q 2> Qn, Pi, P*), then in the expression 


2 (dp r 8q r - 8p r dq r ) 

T - 1 

we can replace dp r by 


9pr 

9 & 




9?>r 


9.Pr 

9Pz' 


■ + dQ»+^ dP> + ... + ^ dP n , 


dpr 

dPn' 


and similarly for the other quantities ; we thus obtain, on collecting terms, 

» 

2 (dp r 8q r — 8p r dq r ) = 2 fa*, w*] (dui8u k — 8uidu k ), 

r~l 1c, l 

where the summation on the right-hand side is taken over all pairs of 
variables (u k> u\) in the set (Q 1} Q 2 , ..., Q n> P l9 ..., P n ). 

But if the transformation from the variables (q 1} q 2i ...» q n >Pi> 
to the variables (Q lt Q 2 , ..., Q n , P 1} P n ) is a contact-transformation, we 
have 

2 (dp r 8q r — 8p r dq r ) = 2 (dP r 8Q r — 8P r dQ r ) f 

r=l r=l 


and this holds for all types of variation 8 and d of the quantities ; comparing 
with the above equation, we have therefore 

([P<, PJ- 0, [ Qi , <2i] = 0 (i, l-l, 2, n), 

[Qi? -Pib] 588 0 (i, A? = 1, 2, . . . , n\ i $ £), 

[&, P*] = l (»-l, 2, 

* Lagrange, JJfem. VInstitut de France, amide 180S: reprinted Oeuvres , vi. p. 7XS. 
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These may be regarded as partial differential equations which must be 
satisfied by (q u q 2} q n , p u p n ), considered as functions of 

(Qia Qz> Qn> Pit •••» 

in order that the transformation from one set of variables to the other may be 
a contact-transformation. These equations represent in an explicit form the 
conditions implied in the invariance of the expression 

n 

2 (dp r Sq r - hp r dq r ). 

r=l 

130. Poisson’s bracket-expressions . 

We shall next introduce another class of bracket-expressions which are 
intimately connected with those of Lagrange. 

If u and v are any two functions of a set of variables (q u q 2j . , q n) 
Piy • • • > Pn), the expression 


3 u dv\ 
dvr 3 qJ 


2 (_ 

r=i\dq r dp r dp r dq r 

is called the Poissons bracket-expression * of the functions u and v, and is 

denoted by the symbol (u, v). 

Suppose now that (u^, ihn) are 2 n independent functions of the 

variables (q ly q 2} ...,q n >Pi> so that conversely (q 1} q 2 , ...,q n ,Pi> ...,p n ) 

are functions of (u^, u 2> u^f). There will evidently be some connexion 

between the Poisson-brackets (u r) u 8 ) and the Lagrange-brackets [u r , u s ~] : 
this connexion we shall now investigate. 

We have 

t - =1 $= i i—ijssi 3 pi 9 q%f \but du 8 But Bu g J 

Now multiply out the right-hand side, remembering that 

Spp^dlpp 

t=i oqi du t t =i dpidu t 

are each zero if i and unity if i —j ; and that 

3 pp »d Ipp 

1 oqi dut im x 3 pi du t 

are each zero ; the equation becomes 


(SS + fe*5)' 

and consequently 

2 (ut, Vy) [ut, = 0 when rjs, 

«=i 

while 2 («(, w r )K, «r] = l- 

t=l 

* Poisson, Journal de VEcole polytech. vm. (Cahier 15), (1809), p. 266. 
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But these are the conditions which must be satisfied in order that the 
two determinants 


[«1, Mj] [«!, mJ ... K, Man] 
[«*. Mi] [« 2 > «s] ••• K> «sn] 

and 

(«i. Mi) (Ma, Mi) ... (Mjn, Mi) 
(Mi, Mj) (M S , M s ) ...■ (Man, «s) 




r^on, Un \ ......... TUoii.. Wonl 


(«1. Man) (Man, Man) 


may be reciprocal, i.e. that any element in the one should be equal to the 
minor of the corresponding element in the other, divided by this latter 
determinant ; the product of the two determinants being unity ; and thus the 
connection between the Lagrange-brackets and the Poisson-brackets is expressed 
by the fact that the determinants formed from them are reciprocal . 

Example 1. If f (j>, \fr are any three functions of (q l9 q 2 , q n , p u p n ), shew that 

«/, «), *)> /)+((*, /), <#>)=<>. 


Example 2. If F, <£ are functions of (f l9 / 2 , *..,/*), which in turn are functions 
°f (<h, 92, 9n,Pu Pn), shew that 


(F, »). 


/dFd$ 

WrV* 


dFd& 
'Vs % 




A), 


where the summation is taken over all combinations / r , f s . 


131. The conditions for a contact-transformation expressed by means of 
Poisson's bracket-expressions. 

Now let (<&, Q s , Q n , P ly P n ) denote 2 n functions of 2 n variables 

(q X) q 2 y •••, q n >Pi, we shall shew that the conditions which must be 

satisfied in order that the transformation from one set of variables to the other 
may be a contact-transformation may be written in the form 


|(P i ,P i ) = 0, (&, Q,) = 0 

(i, J 2, • • . , w), 

] (Qi,Pj) = 0 

(ij=i, 2, *>y). 


(i=l, 2, n). 

For we have seen in § 129 that the conditions 
are expressed by the equations. 

for a contact- transformation 

f[P,-,P j ] = 0, EG* 0*1 = 0 

(ij = 1, 2, .... n), 

[Qi,PA = o 

= ^ 

( [0* -?<]=! 

(» = 1, 2, .... »). 


Hence the relations 


2 («t, «r)[Wt, «,] = 0 

t=l 


(r% s) 
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of the last article become 

(Q»> Qj) = 0 (Pi, Pj) = 0 (i,j = 1, 2, n), 

. (-Pj, &) = 0 2 »; 

while the relations 

2n 

2 (w t> « r )[u t , ^] = l 

5=1 

gi ve (Q f ,Pi)=l O' = 1, 2 »); 

the theorem is thus established. 

Example 1. If (ft, ft, ft, P ly ..., P n ) are connected with (q u q 2i ... , q n , ft, ... , ftO 
by -a contact-transformation, shew that 

S P0\_ ^ /30 dy/r d<j) dyjr\ 

r=l \9§r 3ft. ~ 3ft 9ft./ r=i dp r ~ dp r dqj 9 

so that the Poisson-brackets of any two functions and 0* with respect to the two sets of 
variables are equal. 

Example 2. If (ft, ft, ..., ft) are given functions of (q u q 2 , ..., ft, ...,^ n ), and 
satisfy the partial differential equations 

(ftr, ft)=0 (r, *=1, 2, ..., 7l\ 

shew that mother functions (P x , ft,...., ft) ca n be found such that the transformation 
from (q l9 q 2 , ? n , ft, ..., p„) to (ft, ft, ..., ft, ft, ..., ft) is a contact-trans- 
formation. (Lie.) 


132. The sub-groups of Mathieu transformations and extended point - 
tramformations* 

If within a group of transformations there exists a set of transformations 
such that the result of performing in succession two transformations of the 
set is always equivalent to a transformation which also belongs to the set, this 
set of transformations is said to form a sub-group of the group. 

A sub-group of the general group of contact-transformations is evidently 
constituted by those transformations for which the equation 

£ P r dQ r = 2 p r dq r 

r=l r=l 

is satisfied. These transformations have been studied by Mathieu*. 

They are essentially the same as the transformations called u homogeneous contact- 
transformations in (<ft, q 2 * — > ft, — , Pn)” by Lie. 

In this case, we see from § 126 that (Q x , Q 2 , Q n , P u ..., P») are to be 

obtained by eliminating (\ x , ..., X*) from the (2 n + k) equations 


(?i» ?ij • •• , Qd Qn) — 0 

P — i ^2 i •> dflg ^ Sflfc 


3ft, an. 


v SQfc 

-■ X ‘Wr 


(r = 1, 2, A), 
(r — 1, 2, 

(r= 1, 2, «). 


* Journal de Math, six. (1874), p* 26$. 
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From the form of these equations it is evident that if (p 1} p 2y ...,p n ) are 
each multiplied by any quantity jjl, the effect is to multiply (Pi, P 2 , •••>-?») 
each by and therefore (P lt P 2 , P n ) must be homogeneous of the first 
degree (though not necessarily integral) in (pi,p 2 , 

A sub-group within the group of Mathieu transformations is constituted 
by those transformations for which (P u P 2 , P n ) are not only homogeneous 
of the first degree in (p l9 p 2 , . , p n ) but also integral, i.e. linear, in them; so 
that we have equations of the form 

Pr= s Pkfrkiqu ft, ?*) (r = l, 2, n\ 

k—1 

Substituting in the equation 

2 P r dQr- 2 p r dq r = 0, 

r - 1 r-1 

and equating to zero the coefficient of p*, we have 

n 

2 f r i (§1 j 9a> • • • > S») = (h = 1, 2, . . . , il), 

r= 1 

so (?i. •••. q») are functions of (Q„ Q a , Q») only, and 

/ri = dqt/dQr (r,k = 1, 2, , w). 

It follows that transformations of this kind are obtained by assigning 
n arbitrary relations connecting the variables (q J} q 2 , q n ) with the variables 
(Gi> Q 2 , Qn), and then determining (P 1? P 2 , P w ) /rom theequations 

pA (r=l, 2, 

&=1 C'Vr 

These transformations are extended point-transformations (§ 126). 

» » 

Example. If 2 P r dQ r = 2 p r dq r , 

r=l r=l 

shew that i p k ^=0, 2 

t-l °Pi k=l °Pk 


133. Infinitesimal contact-transformations. 

We shall now consider transformations in which the new variables 
(Qi, Qt, •••» Qn> Pi, •••> P n) differ from the original variables (gi, g 2 , ... g», 
...,pn) by quantities which are infinitesimal. Let these differences be 
denoted by (Ag„ Ag s , .... Ag„, A p,, .... Ap»), where 

&Vr=4>r(gi,q*,—,q»,Pi,...,Pn)&fl . ‘ 

4Pr = -tfv(?i, g„ .... p,. ...,_p B )A«.J 1 

and At is an arbitrary infinitesimal constant; so that 


<2r = ?r + Ag r = g r + At) 
■Pr=Pr+ Ap r =p r + fyAtj 


(r 1) 2, w), 
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and the transformation is specified by the functions 

(^l> $2 j ^2> tyri)* 

Now suppose that the transformation is a contact-transformation. Then 
we have 

2 (PrdQr - Prdq r ) = dW } 

r=l 

where W is some function of (q 1 , q a , q n , p 1 , .... p n ) • or 

2 {{p r + ir r At)(dq r +d(l>r. At)- p r dq r ] = dW, 

r- 1 " 

n 

or At 2 ' (' tyrdqr +p r dcf> r ) = d W. 

r=l 

It is evident that the function W must contain At as a factor : writing 
W = UAi, where U is some function of (q lt q 2 , q n , p li p n ) } the equation 
becomes 

n 

( ^r r dq r “I - pr d(j) r ) — dTJ. 

r=l 

Hence we have 


2 (ir r dq r - <f>rdp r ) = d(lJ - 2 p r ^r) 
r=l \ r~ 1 / 

= -dK(q l3 q 2 , ... t q n *Pi, p n ) say. 


and therefore 


. dK , 9 K 

< ^ r ~dp r ' 3 q r 


(r= 1, 2, .... n). 


Thus the most general infinitesimal contact-transformation is defined by the 
equations 

Qr = ?r + g^^, P r — p r — —^At (r = l, 2,..., n), 

where K is an arbitrary function of (q l3 q 2 > q n > Pi> ... , p n \ and At is an 
arbitrary infinitesimal quantity independent of (q lt q 2) q n > Pi, ..., p n )« 

The increment in any function f(q l9 q*> q n > Pi, p n ) when its argu- 

ments (q l3 q 2 , q n ,Pi, ..., p n ) are subjected to this transformation is 

»/3/3£_3/3Z\ 

r=x\dq r dpr dp r dq r J ’ 

or • ( f,K)At ; 

on this account the Poisson-bracket ( f,K) is said to be the symbol of the 
most general infinitesimal transformation of the infinite group which consists 
of all contact- transformations of the 2» variables (q u q s , q n >Pu • • - , p n )- 
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134. The resulting new view of dynamics . 

The theorem established in the last article enables us to extend to all 
conservative holonomic dynamical systems, whatever be the number of degrees 
of freedom, the conception which was formulated at the end of § 125 for 
certain simple systems. For the motion is expressed (§ 109) by equations of 
the type 


dq r __ dJT dpr dH 

dt ~ dpf dt ~~ dq r 


(r = l, 2, ..., ft). 


and from the last article it follows that we can interpret these equations as 
implying that the transformation from the values of the variables at time t 
to their values at time t+ dt is an infini tesimal contact-transformation. The 
whole course of a dynamical system can thus he regarded as the gradual self- 
unfolding of a contact-transformation. This result is really a generalisation 
of the statement that the paths of the rays in a pencil of light can he specified 
by the gradual propagation of a wave-front. Taken in conjunction with 
the group-property of contact-transformations, it is the foundation of the 
transformation-theory of dynamical systems. 


From this it is evident that if (q l9 q 2> ..., q n , p u • ••> p») are the variables 
in a dynamical system, and (a l9 c^, a*, fi l9 fi n ) are their respective 

values at some selected epoch t=to, the equations which express (q l9 q 2 , . . . , q n , 
Piy Pn) in terms of (a x , a^, fi, fi n , t) (and which constitute the 

solution of the differential equations of motion) express a contact-transforma- 
tion from (« x , «a, ..., ct n , fi l9 fi n ) to (q l9 q 2i q n ,p l9 ...,p n ); in this t is 
regarded merely as a parameter occurring in the equations which define the 
transformation. 


135. Helmholtz's reciprocal theorem . 

Since the values of the variables (q l9 q %9 q n , p l9 p n ) of a dynamical 
system at time t are derivable by a contact-transformation from their values 
(a l9 cr 2 , ..., o», fi l9 ..., fi n ) at time to , we have (§128) 

t (Ap i Sq i -Bp i Aq i ) = X (AfoSoi- SPibOi), 

i=l t=l 

where the symbols A and $ refer to increments arrived at by passages from 
a given orbit to two different adjacent orbits respectively. 

Now suppose that S refers to the increments obtained in passing to that 
orbit which is defined by the values 

(®i» is fir + &fir> fir+i> •••» fin) 

at time mid let A refer to the increment obtained in passing to that orbit 
which is defined by the values 

(Si> •** > Pip > P*—i> P* + Ap # , Ps+i> * pn) 
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at time tj 1 , then the above equation becomes 

so the increment in q g due to an increment in /3 r (when a ly cr 2 , . .., a a , 
&i, •-* » are not varied) is equal to the increment (with sign 

reversed) in a r corresponding to an increment in p H (when q x , q 2 , . . . , q n » 
p*-i, p 9 +i* •••> Pn are not varied) equal to the previous increment in & r - 

This result can for many systems be physically interpreted, as was 
observed by Helmholtz* ; for a sma’l impulse applied to a system can be 
conveniently measured by the resulting change in one of the momenta 
(Pi, - . . , p n ), and the change in a r due to a change in p# can be realised in the 
reversed motion, i.e. the motion which starts from some given position with 
each of the velocities corresponding to that position changed in sign, so that 
the subsequent history of the system is the same as its previous history, but 
performed in reverse order. We can therefore state the theorem broadly 
thus: the charge produced in any interval by a small initial impulse of any 
type in the coordinate of any other (or of the same) type , in the direct motion , 
is equal to the change produced in the same interval of the reversed motion in 
the coordinate of the first type by an equal small initial impulse of the 
second type f. 

Example. In elliptic motion under a centre of force in the centre, if a small velocity 
bv in the direction of the normal be communicated to the particle as it is passing through 
either extremity of the major axis, shew that the tangential deviation produced after 
a quarter-period is yT^ bv, where ft is the constant of force. Shew also that a tangential 
velocity bv, communicated at the extremity of the minor axis, produces after a quarter- 
period an equal normal deviation bv. (Lamb.) 


136. Jacob? s theorem an the transformation of a given dynamical system 
into another dynamical system . 

It appears from § 1115 that if a Hamiltonian system of differential 
equations 

is transformed by change of variables, the system of differential equations so 
obtained will still have the Hamiltonian form 


dq r __dH dp r cH 

dt dn r 9 dt 3 q r 


(r=* 1 , 2 , ») 


dQ r d_K_ dPr__dK 
dt JV dt ” dQ r 

provided the new variables (&, Q 2y Q n , Px* --•* Pn) 


(r~ 1, 2, 


are such that 


Jp 1 SQ 1 + P a 8Q s + ... +P*SQ» 

is an integral-invariant (relative or absolute) of the system. 

* Journal fUr Math . c* (1886). 

f Cf. Lamb, Proc . Lend. Math. Soe. xtx. (1898), p. 144. 




20 
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A transformation of this kind is, in general, special to the problem 
considered , i.e. it transforms the given Hamiltonian system into another 
Hamiltonian system, but it will not necessarily transform any other arbitrarily 
chosen Hamiltonian system into a Hamiltonian system. Among these 
transformations however are included transformations which have the pro- 
perty of conserving the Hamiltonian form of any dynamical system to which 
they may be applied : these may be obtained in the following way. 

We have seen (§115) that 

f 2 pr^Qr 
J r=l 

is a relative integral-invariant ofany Hamiltonian system. Let (Q u Q 2j ..., Q n , 
Pu , Pn) be a set of 2 n variables obtained from (q u q 2i q n , Pi, p») 
by a contact-transformation, so that 

2 P r dQ r — 2 p r dq r =*dW, 

r= 1 r = 1 

where dW denotes an exact differential. The equations which define the 
transformation may involve the time, so that (Q u Q 2 , Q n> P 1} P n ) are 
functions of (q lt q 2t ..., q n ,Pi, ...,p n ,t); but in the variation denoted by d 
in this equation the time is not supposed to be varied : if t is supposed to 
vary, the equation becomes 

2 P r dQ r — 2 p r dq r =dW + Udt> 

r=l r- 1 

where U denotes some function of the variables. 

Now the variation denoted by S in the integral-invariant is a variation 
from a point of one orbit to the contemporaneous point of an adjacent orbit; 
if therefore we regard the variables as functions of (a l9 a 2 , a m , t\ where 
(«!, ctg, aan) are the constants of integration which occur in the solution of 
the equations of motion, the variation B is one in which (a l} a 2} a^) are 

varied but t is not varied : we have consequently, as a special case of the last 
equation, 

I P r 8Q r - 2 prBqr^BW, 

r - 1 r-l 

and therefore f 2 P r SQ r 

J r=l 

is a relative integral-invariant ; so the transformed system of differential 
equations, in which (&, ..., Q n , P lf P n ) are taken as dependent 

variables, will have the Hamiltonian form and can be written 

dQr^dK dP r dK 

dt dP r * dt ~ dQ r 

where K is some function of (&, Q s , Q n , p it .... p n> t ). 


(r = l, 2,..., n). 
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Hence a contact-transformation of the variables {q u q 2 , Pu Pn) 

of any dynamical system conserves the Hamiltonian form of the equations of 
the system *. In the case of an ordinary “change of variables” in the dynamical 
system, in which (Q u Q 2i Q n ) are functions of (q lt q 2 , ..., q n ) only, the 
contact-transformation is merely an extended point-transformation. 

Example. Shew that the contact-transformation defined by the equations 
q = (2§)^ k~ ^ cos P, 2Q)% $ sin P, 

changes the system 

dq _ dH dp 9 H 

dt~ dp 9 dt~ dq' 

where H~ | (p 2 + & 2 ? 2 ), 

into the system 

dQjbK dP dIC 

dt~dP ’ dt~ dQ' 

where K=JcQ. 

137. Representation of a dynamical problem by a differential form . 

The reason for the importance of contact-transformations in connexion 
with dynamical problems is more clearly seen by the introduction of a certain 
differential form which is invariantively related to the problem. 

Let any differential form with (2 n + 1) independent variables (# l7 x 3) 
# 2 n+i) be 

X\ dxj + X 2 dx 2 + ■ ■ • -f* X^ docon+j y 
we have seen (§ 127) that its bilinear covariant 

2»+l 2»+l 

2 2 Oijdxidxj, 

7=1 j=l 

where a^ denotes the quantity (dXi/dxj — dXjfdxi), is invariantively related to 
the form. If we equate to zero the coefficients of Sx 2 , Sx 2n+1 , we 
obtain the system of (2^+ 1) equations 

2»+l 2i»+l 2ra+l 

2 aiidxi^z 0, 2 afedx{ — 0, 2 2n+i dx^ ~ 0. 

i=l t=l i-l 

Since the determinant of the quantities a f j is skew-symmetric and of odd* 
order, it is zero, and these equations are therefore mutually compatible. 
They are known as the first Pfaff’s system of equations corresponding to the 

2»+l 

differential form 2 X r dx ri and from the mode of their 'formation are in- 

r - 1 

variantively connected with it ; that is to say, if any change of variables is 
made, the new variables (y l} y 2 , ..., y- m + 1 ) being given functions of (x ly x 2l ..., 
Xzn+j), and if the differential form be changed by this transformation to 

2»+l 

2 T r dy r , 

r=l 

* This important theorem was first given by Jacobi, .Comptes Rendu s, vt (1837), p. 61. 

20—2 
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2a+l 2*4- 1 2»+l 

and if 2 b^dm — 0, 2 b^dyi = 0, ... , 2 b^^idyi = 0 

i~\ i-1 i-1 

be the first Pfaffs system derived from the differential form 

2»+l 

2 7 r dy r , 

r~l 

then this system is equivalent to the system 

2»4-l £n+l 2»+l 

2 GLiidx% —— 0 , 2 ciiodxi — 0 , * * • > 2 a% t 271+1 dcci — 0 . 

i=i z — 1 


Consider now the special differential form 

pidqi+p 2 dqz+ ... +p n dq n — Hdt 


in the (2n + 1) variables (q u q*, q n , Pu Pn, t), where H is any function 
of (q u q 2 , . . . , q %> p 1 , . . . , p n , t). Forming the corresponding quantities a ijs we 
find that the first Pfaffs system of differential equations of this differential 


form is 

dpr' 

dq r 

dH 


~dt=0 

oq r 

II 

* 

t© 


Op r 

(r=l, 2, 

... , u). 

~*=°. 




Of these the last equation is a consequence of the others : and therefore the 
system of equations can be written 


dq r _ dH dp r dR 

dt ~ dpr* dt ~ dq r 


(v — 1, 2, ...» w) j 


but these are the equations of motion of a dynamical system in which the 
Hamiltonian function is H. It follows that the dynamical ‘system whose 
Hamdtondcm function is S is inmriantively connected with the differential 
form 

p 1 dq 1 +&<!&+ ... -f p H dq n - Hdt f 


inasmuch as ike equations of motion qf the dynamical system , in terms of any 
variables t) whatever , are the first Pfaffs system of the 

differential form 

jSjdxi 4’ JPjds Kg 4* *•# + “l" Tdr 

which is derived from the form 

Pidqi + p*dq % + ... +p*dq n - Sdt 

by the transformation from the variables (q u g n> ^, ...,p n , t) to the 

variables fe, .«• 
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138. The Hamiltonian function of the transformed equations. 

The result of the last article furnishes another proof of the theorem that 
the equations of dynamics 

dqr_dH^ dp, dll . . a n) 

dt~dp r ’ dt~ dq r ( ’ ’ "" ] 

conserve the Hamiltonian form under all contact-transformations of (q lt q .,, ... , 
q n , pi , .... p n ), and moreover it enables us to find the Hamiltonian function 
K of the system thus obtained, 

_ dlf dPr _ dK (r = l 2 n) 

dt dP r ' dt dQ r ' i, z, n). 

For let the contact-transformation be defined by the equations 

/Gr-0 (r-1, 2 k), 

dW 

'dQ'/ 


P _ v " . -v dQt 3-fij; 

JT r — i7=p -t M -57T T Ax, - 5 j=r- -t- ... -f- 


dQr * dQ r 


dQr 


(r = 1,2 b ). 


I dW . an, . 9Q S . . an* . , 0 

d^~ Xi d^~^d^: - Xl dq r (r_1,2 n)> 

where (fl*, fl>, fl*, F) are any functions of the variables (q l9 q 2 , q n> 
Qi> Q*9 •••> Qn> t)- 

From these equations we have identically 

and hence (the symbol d denoting a variation in which all the variables, 
including t, are changed) 

~dt~dW+ 1 xjg*. 

06 (7? 

3F * . an; 


« 

2 

r=l 


2 p r d ? ,= 2 P r dQ r + %^dt-dW+ 2 \*^dt, 


r=I 


or 


I p r dq r -Hdt= P r dQ r -(H-~-i\ 8 — *) dt - 


dF 


The perfect differential dF on the right-hand side can be neglected, 
since it does not affect the first Pfaffs system of the differential form : and 
hence the contact-transformation transforms the system of equations 

dq r _ dH dpr _ _ 3 H 

dt ~~ 3p r ’ dt 3gy 

to rile system 

dQ r dK dP r BE 

dt dP r * dt dQr 

i rr rr ^F 4 

where K~H — — 2 X* — , 

ot jfzzi dt 

K being supposed expressed in terms of(Q l9 Q 2 , P 2 , P», t). 


(r = 1, 2, n) 
(r — 1, , w) 
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139. Transformations in which the independent variable is changed L 

The result of § 137 also enables us to determine those transformations of 
the whole set of (2 n 4 - 1 ) variables (q l9 q 2 , ..., q n , Pi, •••» Pn> t) to new variables 
( Q u Q 2 , ..., Q n > Pu ..., P n , T) by which any Hamiltonian system 


dq r __ dH dp r dH 

dt ~~ dp r 9 dt dq r 

is transformed into a system of the Hamiltonian form 

dQr-SK rfP r ft K 

dT dP r 9 dT dQr 


(r« 1, % 

(r = l, 2 ,... 9 n). 


For this is the same thing as finding the transformations which change the 
differential form 

Pi dq x -f p 2 dq 2 + . - - 4 p n dq n 4- hdt , 

where the variables (q u g 2 , p x , -•-> p», t, h) are connected by the 

equation 

F q 2 , ... j jpi > •••> p«j sf) 4" h = 0, 


into the differential form 

PidQj 4 P 2 dQ 2 4- ... 4* P n dQ n + kdT 4 a perfect differential, 
where the variables ( Q u Q 2 , Q n , Pu P 2> Pm T, k) are connected by 
the relation 

H (Qu Q*J •••) Qn> Pl> '•••) Pn? P) + k =0. 


But any contact-transformations of the ( 2 % -f 2 ) variables (j x , q 2} ..., t> 
Pu P«, A) to new variables (Q 1? Q 2 , Q», P, P l5 P 2 , , P«, A) will satisfy 

this condition ; when the transformation has been assigned, the function K is 
obtained by substituting in the equation 

H (c Pi 7 **• > Pn> 0 4* A — 0 

the values of (g„ g 2 , t, p 1? ...,p», A) as functions of (Q lf Q n , T, 
Pi, P„, A), and then solving this equation for k, so that it takes the form 

■AT (Qi, Qn , Pu P?u P) 4 A = 0 5 
the required transformations are thereby completely determined. 


140. formulation of the integration-problem . 

We have seen (§ 137) that if any change of variables is made in the 
dynamical system 

dq r dH dpr = JH . 

dt dp/ dt dq r 1 ••:>»>> 

the new differential equations will be the first Pfaff’s system of the form 
which is derived from 


Pidq x +p»dq 2 4 ... 4 -p n dq n — Hdt 
by the transformation. 
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Supposing that a transformation is found, defined by a set of equations 

$r= <frr (Qu Qt, Qn> Pi> Pu> t)) / _i o \ 

Pr =+ r (ft, Q*. Qn, P, P n , <)l 

which is such that the above differential form, when expressed in terms of 
the new variables, becomes 

PidQi + P 2 dQ 2 + + P n dQ n — dT, 

where dT is the perfect differential of some function of the variables 
(Qu Qa> •••> Q», Pu P n> t ) ; the corresponding first PfafTs system of 
equations is 

dQ r = 0, dP r = 0 (r = 1, 2, .... ?i), 

and the integrals of these equations are 

Q r = Constant, P r = Constant (r = 1, 2, . . . , n ) ; 

so the equations 

q r = <f> r ( Q l3 Q 2 , Q nf P l9 P n , £)) / __ i o x 

Pr = +r(Q l9 Q 2 , Qn, P ? , ... f Pn, 0) ( 

constitute the solution of the dynamical system , w/?en the quantities (Q l3 Q. Zi . 

Qn> Pu • ••> Pn) ftre regarded as 2n arbitrary constants of integration. 

The integration-problem is thus reduced to the determination of a trans- 
formation for which the last term of the differential form becomes a perfect 
differential. 


Miscellaneous Examples. 

1. Shew that the transformation defined by the equations 

2 +X 2 p! 2 , § 2 “ ~ 2 (<ft 2 +qi 2 4- X 2 /?i 2 + X 2 #> V, 

SXi^arctan (&) - arctan (|J , P 2 =X arctan (g-j , 

is a contact-transformation, and that it reduces the dynamical system whose Hamiltonian 
function is JO^+p^+X^y^+X"^**) to the' dynamical system whose Hamiltonian 
function is 

2. If (a*, x 2 , ..., # 2n ) denote any functions of (gj, q ny p u ..., and if 

ihdft + . .. + Pndq n =X 1 dv l + X^dx % 4-... + X 2n dx 2n ; 

if moreover denotes dX m /d.v n - dX n /dx m , D denotes the determinant formed of the 
quantities A& denotes the minor of a# in 2), divided by 2), and u and v denote 
arbitrary functions of the variables, shew that 

5 f^L ?? _ TL ^ v * 

=1 \fyr ?Pr fyv “ 1=1 fell * * ST* Si * 


(Clebsch.) 
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3. Shew that for any Hamiltonian system the integral -invariants 

f Jf— jtyltys — tyntpl — ty* 


and 


J j J...jsQ 1 SQ i ... 8 Q n SPi ... 8P, 


extended over corresponding domains, are equal if (ft, ft, .... ft. Pi, 
Ml, ft, .... Qn, -P„ .... P .) are connected by a contact-transformation: 

4. Prove that the contact-transformation defined by the equations 
ft=X,-i (2ft)* cos Pj +X 2 " 4 (2fe) 4 cos i> 2 , 
ft = - Xi ~ 4 (2 #,) 4 cos Pi +X 2 ~ 4 (2 § 2 ) 4 cos P 2 , 
sin A+i ( 2 X 2 ^ 2 )^ sin P 2 , 

\p t — (2X 1 ft)^ sin (2X 2 § 2 )^ sin P 2 > 

changes the system 

dq r dH dp r _ dJS 
Hi — opr dt ~~ dq r 

where 

H =p?+p?+\\? (ft - ft) s +iX 2 2 (ft +ft) s , 

into the system 

dQ s _d£ dPr_JJ^ 
dt ~dPp dt ~ dQ r 

where 

Xi §1 X 2 §2 • 

Integrate this system, and hence integrate the original system. 


[OH. XI 


..., p % ) and 


(r=l, 2), 


(r=l, 2), 
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PROPERTIES OP THE INTEGRALS OP DYNAMICAL SYSTEMS 


141. Reduction of the order of a Hamiltonian system by use of the integral 
of energy. 

We have shewn in § 42 how the Lagrangian equations of motion of a 
conservative holonomic system can be reduced in order by use of the integral 
of energy of the system. We shall require the corresponding theorem for 
the equations of motion in their Hamiltonian form ; this may be obtained as 
follows. 


Consider a dynamical system with n degrees of freedom for which the 
Hamiltonian function H does not involve the time explicitly, so that 

H+ h = 0. 


where A is a constant, is the integral of energy of the system. 

Let this equation be solved for the variable p 19 so that it can be written 
K(P2> p*, h)+p 1 ^0. 

The differential form associated with the system is 


Pidq 1 4- ... +p n dq n 4 hdt , 

where the variables (q l9 q 2 , ..., q n > puP^ , p n > K t) are connected by the 
last equation : the differential form can therefore be written 

P 2 dq 2 +Psdq s + ...+p n dq n + hdt-K(p i , p z , .-.,p n ,qi, •••, ?»> h) dq lf 
where we can regard (q l9 q 2 > q n > p»> •••> Pn, h, t ) as the (2n 4 1) variables. 


But the differential equations corresponding to this form are (§ 137) 
dq r _ dK dp r _ dK 
dqi dp r ’ dq 1 “ dq r 


(r = 2,3, ... 9 n) 9 


dt __ 3 K dh 

dq x ~~ d h 7 dq x 


The last pair of equations can be separated from the rest of the system, 
since the first (2a — 2) equations do not involve t, and A is a constant. 
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The original differential equations can therefore he replaced by the reduced 
system 

dK 
dp/ 

which has only (n — 1) degrees of freedom . 

This result is equivalent to that obtained in § 42, as can be shewn by 
direct transformation. 

Example. Consider the system 

dq r __dH dp r dH , , 

dt dt ~ dq r K h 

where 

u being a constant ; these are easily seen to be the equations of motion of a particle 
which is attracted to a fixed point with a force varying as the inverse cube of the distance : 
q 2 and q\ are respectively the radius vector and vectorial angle of the particle referred to 
the centre of force. 

Writing H— — k, and applying the theorem given above, the equations reduce to the 
system 

dq 2 _ dK dp 2 _ dK 

dq/'tyz dqi “ dq 2 * 

where 

E= - hi-qfo.? -Zhqjf. 

Since K does not involve q u the equation K= Constant is an integral of this last 
system, and we can therefore perform the same process again : writing K= we have 

p 2 = / = ~ L 

and the system reduces to the single equation 

dqi ok qi \ q£ ) 

the integral of 'which (supposing /t <k?) is 

q 3 = (& -p)4 ( - U) " * sec |^1 - / (q t + «)| , 

where f is an arbitrary constant. This is the equation, in polar coordinates, of the orbit 
described by the particle. 


dq t 
dq x 


dp r _ dK 
dq 1 ~ dq r 


(r = 2, 8, ... ,n ), 


142. Hamilton's partial differential equation. 


If follows from § 138 that if a contact-transformation defined by the 
equations 

p SW dW , , „ 

Fr dQr ’ Pr ~dq r (r - 1, 2, .... n), 

where W denotes a given function of (q lt q*, ...,q n , Q 2 , .... Q n , t}, is 

performed on the variables of a dynamical system defined by the equations 


dqr^dS dpr^^dH 

dt dpr 3 dt dq r 


(r=:l, 2, w), 
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the resulting system is 


where K=H + dW/dt. 

If the function K is -zero, the system will be said to be transformed into 
the equilibrium-problem. Now the function K will be zero, provided If is a 
function such that 

d 

If (qu q 2i ... } q n , Q ly ... , Q nj l) 4* H {q\ 9 q 2 , , q^i Pi j ••• » Pm 

i.e. provided IT, considered as a function of the variables (q l3 q 2i . .., q n <> t), 
satisfies the partial differential equation 


dQr^dK dPr 

dt dP r ’ dt 


{r — 1, 2, ... , ti) 9 


-+• H (^q l3 q 2 y q n , g , 


d_w d_w d 1 w 
a® ’ dq 2 ’"''dq f 


,i) = 0. 


This is called Hamilton s partial differential equation associated with the 
given dynamical system. It was published by Hamilton in 1834*, being the 
extension to dynamics of the partial differential equation which he had 
discovered ten years previously in connexion with optics. 

Suppose that a “ complete integral ” of this equation, i.e. a solution con- 
taining n arbitrary constants in addition to the additive constant, is known. 
Let (a,, a 2 , a n ) be these arbitrary constants, so that the solution can be 
written W (q lf q 2y q n , ct u or 2 , or n , t) ; and perform on the original 
dynamical system the contact-transformation from the variables (q ly q 2 , . Ja, 
pi> - y Pn) to variables (a lt a 2 , ... y a n , ft, ft, fi n ), defined by the equations 




<r- 1, 2 , 


Since IT satisfies Hamilton's equation, the Hamiltonian function of the 
new system is zero, and consequently the equations of the system are 


dt u ’ dt 0 


(r=l, 2, ?i), 


so that (or,, a 2 , a ny ft, ft n ) are constant throughout the motion. It 
follows that if W denotes a complete integral of Hamilton's partial differential 
equation , containing n arbitrary constants (a 1? a. ly a n ), then the equations 


& = - 


(r = l, 2, ?i) 


constitute the solution of the dynamical problem , since they express the variables 
(qi,q 2 > -"*qn, Pi> • • • , p n ) in terms oft and 2 11 arbitrary constants (a ly a 2 , ..., ot^. 


Phil. Trane. 1834, p. 247; ibid. 1835, p. Uo. 
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fix , . . . , fin) *• In this way the solution of any dynamical system with n degrees 
of freedom is made to depend on the solution of a single partial differential 
equation of the first order in (n 4 - 1 ) independent variables. 

It should however be observed that the converse of this theorem — namely the theorem 
that the solution of a partial differential equation such as Hamilton’s depends on the 
solution of a set of ordinary differential equations (the differential equations of the 
characteristics), which in this case are of the Hamiltonian form, had been discovered by 
Pfaff and Cauchy (completing the earlier work of Lagrange and Mnnge) before Hamilton 
and Jacobi approached the subject from the dynamical side. 

On the use that can be made of an incomplete integral of Hamilton’s partial differential 
equation (i.e. one containing less than n arbitrary constants besides the additive constant), 
cf. Lehmann-Filhes, Astr. Nach. clxv. (1904), col. 209. 

It may be noted that Hamilton’s partial differential equation is not applicable as it 
stands to non-holonomie systems : for an extension to such systems, cf. Quanjel, Palermo 
Rendiconti, xxn. (1906), p. 263. 

The integration of Hamilton’s equation by separation of variables is discussed by 
F. A. Dali’ Aequa, Math. Ann. lxvi. (1908), p. 398. 

Example. Consider the system 

dq _cH 

dt ~ dp ’ dt~~ dq ’ 

where 

and ft is a constant. The Hamilton’s equation corresponding to this system is 



a complete integral of this equation may be found in the following way. Assume 

w-m+4><& 

where / and <f> are functions of their respective arguments : then we have 

This equation can be satisfied by writing 

where a is a constant ; which gives 

/(*}=***/«» <t> (?) aresin (q/afi + {2fiq (a - q)]a}\ 

+ (2 fta)^ aresin (qfafi 4- (2 fiq (a—q)ja}^. 

The solution of the original problem is therefore given by the equations —3 Wfia, 
p—d Wfiq, where a and fi are the two constants of integration. 

143. Hamilton’# integral as a solution of Hamilton’s partial differential 
equation. 

There are an infinite number of complete integrals of Hamilton’s partial 
differential equation ; and each one of them furnishes a contact-transformation 

* This theorem is due to Jacobi, Cre&e'* J. wm (183?), p. 97 and LUntmWs J. m. (1837), 

pp. 60 , 161 . 
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from the variables (q l3 q 2 , ..., q n , p l9 ..., p n ) of the dynamical system to 
variables (a 3 , ar 2 , ... , a n , ft, ..., ft), (the transformation involving £), such 
that the equations of motion of the system when expressed in terms of 
(«i, cfe, ..., or n , ft, ft) become the equations of the equilibrium-problem, 
i.e. the quantities (a 3 , (%, a n , ft, ft) are constants. 

Among this infinite number of transformations there is one of special 
interest; namely that in which the quantities (cr 3 , a 2 , ..., a n , ft, ft) are 
the initial values of (q l9 q 2> ..., p l3 ...,jp„) respectively, i.e. their values at 
a time which is taken as an epoch from which the motion, is estimated. In 
this case we can find in an explicit form the corresponding complete integral 
of Hamilton’s partial differential equation. 

For consider Hamilton’s integral (§ 99) 



where L denotes the kinetic potential of the system. Suppose that S denotes 
a variation due to small changes (Sot u ..., 8a n , Sft, ..., 8ft) in the initial 
conditions. 


Then (§ 99) we have 

Sf Ldt — 2 — ftSttr)- 

J U r=1 

It follows that if the quantity f Ldt , when the integration is performed, 

be expressed in terms of (q 1} q 2i ..., q n , ...» a», t), (we suppose this possible, 
i.e. we assume that it is not possible to eliminate (ft, ft, ..., ft, p ly ..., p n ) 
from the relations connecting (« 3 , « n , ft, ..., ft, <£, ..., q n *pi> —*p n ), so 

as to obtain relations between (q l9 ..., q n9 a l9 ..., «„)) and if the function thus 
obtained (which Hamilton called the Principal Function) be denoted by 
W(q X9 q 2i q n9 a ly cr„, t), then we shall have 


dW_ .3TT__ 

dq r ^ r * dctr 


1, 2, n) 9 


and therefore* the transformation from 

q%y •••> Pi> ) fo* ■*•> $i» ft») 

is a contact-transformation, and the integral of the kinetic potential is the 
determining function of the transformation. 


* Hamilton, Phil. Tram. 1834, p. 307 ; ibid. 1835, p. 95. In his earliest dynamical investiga- 
tions, Hamilt on used a “ characteristic function ’* strictly analogous to the characteristic function 
which he had employed with such success in optics : this function being the Action integral, 
expressed in terms of the final and initial coordinates. He found however that this function, 
when employed in dynamics, involved the constant of energy, and so substituted, for it the 
“ principal function ” described above. 
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Also we have 


or 


or 


dW_SW ^dJVdqr 

dt dt r - 1 Sjr dt 

vt 7 *= 1 


and therefore the of the kinetic potential satisfies the equation 

'hW f 3W dW A __q 

-gjr + & (q i> ft> •••» 3g n ' / 


wAtcit is — — x _ 

Some interesting developments in connexion with .HamUton’s Principal Functmn are 
given by Conway and McConnell, Proc. R. Irish Ac, XU. (1932), p. 18. 

" JSrampfc. Let („, .... ft, <U the valu0S (at 

( ?l> 3 „ Pi, L, P.) respectively, in the dynamical system represented by the 

equations aff dp r dS (r-1, 2, 

dt “5ft.’ dT 3? r 

Suppose that from the relations connecting (a,, <h, •», “»> ft, •••> &») wl<Jl 
/„ 9* Pu ~->P*) ft is possible to eliminate (ft, As, — , •••^)“y> so 

that a number (say m) of distinct relations exist between (ft, ft, ..., ft, «i, —> «W 5 let 
these be solved for («„ a 2 , Oi so ^ to take the form 

F r ^ f T (ft? •*•? ft? ®m + l? •" > 0 “ <*r x ® 

ami let F denote Hamilton’s integral 

\ l Ldt 

f to 

for the system, expressed in terms of (ft, ft, ...» ft? «*»+i> 
equations 

3K . 9 . W* 


/: 


(r=l, 2, 


On\ Establish the 


i + k iPWr’ 


dv 


ajfi 


where (X lT X s , are arbitrary ; -and shew that the function 

W= F+ 2 A*/* 

Jfc=t 

is an integral of the partial differential equation 

dw tw sw \ 

ft, ft, ^ 

144. The connexion of integrals with infinitesimal transformatioTis 
admitted by the system. 

dq r ~dH dpr dH 

“* ~~dt 3jpr , a?r 


(r-1, 2, n) 
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be the equations of any dynamical system, and let 

4>(q i, •••».?»», Pi, —,p a , t) — Constant 

denote any integral of the system ; we shall shew that the knowledge of this 
integral enables us to find a particular solution of the variational equations 
(§ 112 ). 


For the variational equation for Sq r is 



dqidpr 


Sq 1 + ... 


&H . d*H 6 

+ dq n dp r + dpidpr Pl + ‘ 




but we have 

9*ff 9£ 9 a ff 90 _ S0 _ 9 a -ff 9^ 

9q 1 9p r 9pi + + 9q„9j) r 9p» 9pi9p r 9 q, 9p n 9p r 9q„ 

_ _9_ /_ | dp* 9^ _ » dg* 9£] _ | 9H 9°# | dH 9»<ft 

~dp r \ 1=1 S 9pt Hi dt dqj *=i 9q* 9pi9p r + i=1 dp k dq k dp r 

9_ / d<j> | d / 9^\ _ 9_ / d<j> \ 

— 3/) r \ dt + 9< / + dt \dpj dt \dpj 

— — /dj?] 

~ dt \dp r )’ 

and hence the variational equations for (Sq x , Sg a , Sq a ) are satisfied by the 
values 

S ^ =e 0^' ^ = (r= 1, 2, .... n). 


where € is a small constant. Similarly the variational equations for 

(Spi, Spa, .... Sp») 

can be shewn to be satisfied by these values; and hence the equations 

Sg r = e|£, tor — «|£ (r = l, 2, .... n), 

where e is a small constant and <f> is an integral of the original equations , 
constitute a solution of the variational equations . 


This result can evidently be stated in the form: The infinitesimal contact- 
transformation of the variables (q l9 q 2 , q n . Pi, ...» £>»), which is defined by 
the equations 

a ^ = 6 ^> tor = -«| | (r=l, 2, 

transforms any orbit into an adjacent orbit, and therefore transforms the 
whole family of orbits into itself. Adopting the language of the group- 
theory, we say that the dynamical system admits this infinitesimal contact- 
transformation. We have therefore the theorem that integrals of a dynamical 
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system , and contact-transformations which change the system into itself, are 
substantially the same thing; any integral 

<f> (ft, ft, q n > Pi, Pn, t) = Constant 

corresponds to an infinitesimal transformation whose symbol (§ 133) is the 
Poisson-bracket (<£,/). 

It will be observed that the ignoration of coordinates arises from the particular 
case of this theorem in which the integral is p r = Constant, where q r is the ignorable 
coordinate ; the corresponding transformation is that which changes q r without changing 
any of the other variables. 

145. Poissons theorem. 

The last result leads to a theorem discovered by Poisson* in 1809, by 
means of which it is possible to construct from two known integrals of a 
dynamical system a third expression which is constant along any trajectory of 
the system,, and which therefore (when it proves to be independent of the 
integrals already known) furnishes a new integral of the system. 

Let <f> (ft, • • • , q»> Pit • • • , Pn> t) « Constant 

and ifr (ft, q Sf ..., q n , p 1} ...,p n , t) = Constant 

denote the two integrals which are supposed known. Consider the in- 
finitesimal contact-transformation whose symbol is the Poisson-bracket 
(f ; since ^ is an integral, this (§ 144) transforms every orbit into an 
adjacent orbit. 

The increment of the function <j> under this transformation is e(<£, yfr), 
where € is a small constant; but since cj> is an integral, <f> has constant values 
along the original orbit and along the adjacent orbit: the value of (<f>, 
must therefore be constant throughout the motion. We thus have Poisson's 
theorem, that if <j> and yfr are two integrals of the system , the Poisson-bracket 
(<f>, is constant throughout the motion. 

If (£, ^ ), which is a function of the variables (ft , ft, . . . , q n , p l , . . . , p n ,t\ 
does not reduce to merely zero or a constant, and if moreover* it is not 
expressible in terms of <£, yjr and such other integrals as are already known, 
then the equation 

(<f>, i?) = Constant 

constitutes a new integral of the systemf. 

The following example will shew how Poisson’s.theorem can be applied to obtain new 
integrals, of a dynamical system when two integrals are already known. 

* Journal dt VEcoh polyt. ns. (1809), p. 966. 

f A discussion of this theorem is given by Bertrand in Note VH to the thir d edition of 
Lagrange’s Mec. Anal. (1853): ef. Oeuvres de Lagrange, t. xn p. 484. 

On the extension of Poisson’s theorem to non-holonomic systems, of. DautheviUe, BaU. de la 
Soc. math, de France, xxxvu. (1909), p. 120. 
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Consider the motion of a particle of unit mass, whose rectangular coordinates are 
(#i, # 2 » $s) and whose components of velocity are (p u p 2i Pz\ which is free to move 
in space under the influence of a centre of force at the origin. The integrals of angular 
momentum about two of the axes are 


and 


Pzq 2 - q z p 2 — Constant, 
Pi # 3 — qiPz — Constant. 


Let these be taken as the two known integrals <j> and yjr ; the Poisson-bracket (<j>, ijr), 
which is 


becomes in this case 


and in fact, the equation 


| /Sty fy 

r=l Wr fyr fyr W ’ 


P29i-<?2Pi; 


Ps$i ~ <bPi = Constant 


is another integral of the motion, being the integral of angular momentum about the 
third axis. 


146 . The constancy of Lagrange’s bracket-expressions. 

The theorem of Poisson has, as might be expected, an analogue in the 
theory of Lagrange’s bracket-expressions. 

Let u r — a r (r = 1, 2, ..., 2 n) 

denote 2 n integrals of a dynamical system with n degrees of freedom; con- 
stituting the complete solution of the problem: the quantities u r being given 
functions of the variables (q 1} q 2 , ..., q n , Pi> p n > 0> an( i the quantities a r 
being arbitrary constants. By means of these equations we can express 
(ji» •••> Qn, Pi> "->Pn) as functions of {a l9 a^, t), and form the 

Lagrange’s bracket-expressions [a ry a*], where a r and a 9 are any two of the 
quantities (oj, a 2 , ..., a^). 

Since the transformation from the variables (q l9 q 2 , q n , p l9 ... ,pn ) at 
time t to their values at time *4- dt is a contact-transformation, we have (§128) 

^ 2 (Ag r Bp r - Sq r A p r ) = 0, 

where the symbols A and 8 refer to independent displacements from one 
trajectory to an adjacent trajectory. If now we take the symbol A to refer 
to a variation in which only is varied, the rest of the quantities * 

(<£}, &2, ... , &2Ji) 

remaining unchanged, and take 8 to refer to a variation in which aj only is 
varied, the last equation becomes 

dt daj dajdaJ ’ 


W.D. 


21 
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°r ^[o(,a;] = 0, 

which shews that the Lagrange-brackei [a iy aj] has a constant value during the 
motion along any trajectory ; this theorem was given by Lagrange in 1808. 

Lagrange’s result, unlike Poisson’s, does not enable us to find any new 
integrals; for we have to know all the integrals before we can form the 
Lagrange’s bracket-expressions. 

147. Involution-systems . 

Let («!, u 2 , ..., u r ) denote r functions of 2 n independent variables 

{g 17 Plj 

if it is possible to express all the Poisson-brackets (w*, u k ) as functions of 
the functions .... u r ) are said to form a function-group *. 

Any function of ( 2 ^, ..., u r ) belongs to this group. 

If the quantities (u i} u k ) are all zero, the functions (ui, ..., u r ) are said 
to be in involution , or to form an involution-system. 

Now suppose that (t£ x> ...,w r ) are functions in involution: and let 

v = 0 and w = 0 be any two equations which are consequences of the 
equations 

%! = (), w 2 = 0, ..., tv = 0; 

t 

we shall shew that v and w satisfy the relation (v, w) — 0. 

For since (u u u s , ..., u r ) are in involution, each of the equations 
= 0, w* = -0, . = 0 

admits each of the r infinitesimal transformations whose symbols are 

(%./). («.,/)> .... (Ur.f); 

and consequently the equation v = 0, being a consequence of these equations, 
must also admit these transformations ; that is to say, we have 

Oit,v)=0 

and therefore each of the equations 

= u 2 = 0, u r = 0 

admits the infinitesimal transformation whose symbol is (v,f). Since the 
equation w = 0 is a consequence of these equations, it follows that the 
equation w=0 must also admit this transformation, and therefore we have 

(% w) = a, 

which establishes the result. 

* Lie, Math. Ann . vni. (1875). p. 215. 
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Hence we see that if (th, ih, u r ) are in involution , and the equations 
v 2 =0, fl 2 = 0, ..., t; r = 0 
are consequences of the equations 

Wl=0, «2=:0, =0, 

then the functions (v lt v 2 , a r ) are t» involution . 


148. Solution of a dynamical problem when half the integrals are known . 

The result which was established for systems with two degrees of freedom 
in § 121 can now be extended to systems with any number of degrees of 
freedom. The theorem may be thus stated*: If n distinct integrals 


<f>r(qi> ft, q n > Pi, t) = Or (r = 1, 2, ..., n), 

where (a 1 , a 2 , ..., a n ) are arbitrary constants, are known for the dynamical 
system 


dq r _ dH dp r dH 

dt ~"dp r ’ dt ~ dq r 


(r=l, 2, 


where H is any given function of (q l3 q 2 , q n , p l3 ..., p n , t) } and if the 
functions (cf> ly <£ 2 , <f> n ) are in involution , then on solving these integrals for 

(pi>P-2, • • • , pn) so as to obtain them in the form 


j pr — fr (qi* q^f ® 2 j •••> 0 1» 2, %) 

and substituting (fi,f 2 , respectively for (p ly p 2i ...,p n ) in the expression 

p 1 dq 1 +p*dq Q -f- ... + p n dq n - iZcfe, 
the latter expression becomes a perfect differential: denoting it by 
dV (q lf q Sf q n , Oj, a 2 , a n , £), 

the remaining integrals of the system are 

3 Z- b ’ («, 1 , 2 , 


where (b 1} b 2 , b n ) are arbitrary constants . 

For since the functions ^ — Oj, cf> 2 — a 2 > ..., <j> n — a n are in involution, it 
follows by the last article that the functions Pi — /i, — •••> p»— /n are 
in involution, and therefore 


or 


(Pr-fr, P,~f») = 0 
= 0 

3?r 3g» 


(r,« = l, 2, 

fr, « = 1, 2, .... n). 


* This theorem is essentiaHy the application to Hamilton’s partial differential equation of the 
well-known method for finding a Complete Integral of a non-linear partial differential equation 
of the first 1 order. As a dynamical theorem it is due to Liouyille, Journal de Math* xx. (1855), 
p. 137. 


21 — 2 
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Also 


dH _ dp r _ dfr 
dt dt 

Jtfr | <tfrdq,- 

dt s =itys dt 


' dfr , | 3/s 3# 

3£ - *=1 Sgv 3p« ’ 

and consequently 

l d JL d A 

dt dq r gssi dps dq r 
_a Hi 
- 3?r ’ 

where Hi stands for the function H when expressed in terms of the arguments 

(*?!> (?2> •••> ®1> J 0* 

The equations 

dfs^dfr df r __ dH l 

dq r 3 q t 1 dt dq r 9 

shew that / 2 d§ a + + ...+, fndq n — ifidt 

is the perfect differential of some function V (q 2 , q s , q n , <h, •••> a n> t) 
which establishes the first part of the theorem. 


If now the symbol d denote the total differential of the function V with 
respect to all its arguments, we have therefore 

dV 

d V =*f 1 dq 1 +f 2 dq 2 + . . . +f n dq n - H.dt + 2 ^ da r . 

In this equation replace the quantities a r by their values <j) r : we thiis 
obtain an identity in (q l9 q z , ... >q n ,pu p 2 , p n , t), namely 
dV 

dV~ 2 ^ dfa -pidqi 4- p 2 dq 2 + ... +p n dq n - 

where on the left-hand side of the equation we suppose that in dV and 
dV . . 

the quantities fa, a?, On) are replaced by their values (fa, fa, fa)* 
This equation shews that the differential form 

Pidqi H” p%dq 2 H - ... + Pndq n — Hdt , 

when expressed in terms of the variables (g 2 , q 2 , ..., q n > <f> u fa, fa, t), 

takes the form 

n air 

- 2 + 
r=l OOr 

and hence the differential equations of the original dynamical problem are 
equivalent to the first PfafFs system of this differential form, namely 

d (dVJda r ) — 0, dfa = 0 (r — 1, 2, n). 
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The expressions 3 Vjda r are therefore constant throughout the motion, i.e. 
the equations 

dVfda r =b r (r= 1,2, 

where (b 1} b 2 , b n ) are new arbitrary constants, are integrals of the system ; 
this completes the proof of the theorem. 


Example. In the motion of a body under no forces with one point fixed, let (&, fa fa 
denote the three Eulerian angles which specify the position of the body relative to any 
fixed axes OXYZ at the fixed point, {A, B , C) the principal moments of inertia of the 
body at the fixed point, a the constant of energy, a x the angular momentum about 
the fixed axis OZ, and a 2 the angular momentum about the normal to the invariable 
plane: and let (8 l9 <j> u fa) denote dT/dO, d Tjdfa dT/d\js respectively. Obtain the 
equations 


8 —arc tan {(a 2 “ - ci\ - 0i 2 )^M} - arc tan {(a 2 2 —fa 2 ~ 8i 2 )^/fa}, 


<£i =-«i, 


jj- arctan {8 X (« 2 2 — fa 2 - Of) 4- arctan 


{- 


A (25a -aj 2 ) C+(C-S)W}t 
B (2Aa — a, 2 ) C+(C—A) i^ 2 / 


Hence shew that 


Oddi+yjr dfa + a x dtp 


is the perfect differential of a function F, and that the remaining integrals of the 
system are 


dV 

da 


dV 


= b - t , 


3F = 

daJ 


o 2 , 


where b , b u b 2 are arbitrary constants. 


(Siacci.) 


149. Levi-Civita’ s theorem. 

Levi-Civita* has established a connexion between the integrals of a 
dynamical system and certain families of particular solutions of the equations 
of motion. 

Consider first a system in which some of the coordinates are ignorable. 
Let (q l9 q 2 , q m ) be the ignorable and (q m+li q n ) the non-ignorable 
coordinates; and let L denote the kinetic potential. 

The integrals corresponding to the ignorable coordinates are 

dL/dq r — Constant (r— 1, 2, ..., m), 

and corresponding to these integrals there exists a class of particular solutions 
of the system, namely those steady motions (§ 83) in which (q u q> 2i ..., q m ) 
have constant values which can be chosen arbitrarily, while (q m +i> ?m+s, 2») 

have constant values which are determined by the equations 

3I/0y r =O (raw + l,m + 2, n ); 

there are oo 2 ™ of these particular solutions, since the m constant values of 
* Rend. dtlV Ace. dei Lined, x. (1901), p. S. Cf. Burgatti, ibid. xi. (1902), p. 309. 
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(q u q 2 , ..., q m ) and the m initial values of (q lt q 2> ..., q m ) can be arbitrarily 
assigned. The theorem of Levi-Civita, to the consideration of which we 
shall now proceed, may be regarded as an extension of this result. 

f-f- f - J i 

be the equations of motion of a dynamical system, the function H being 
supposed not to involve the time explicitly. 

Let 1 ? c (<£15 • • • j Jhi •••) ~ ^ (^* 1> ^ • • *C^“) 

be a system of m relations, which when solved for (pi, take 

the form 

Pr ~fr ^») *•*> pn) *“i> 2, • • • > . . .(A-j), 

and which are invariant relations with respect to the Hamiltonian system, 
i.e. which are such that if we differentiate the relations (Aj with respect 
to t % we obtain relations which are satisfied identically in virtue of the 
Hamiltonian equations and of the equations (A 2 ) themselves. These 
invariant relations include, as a particular case, integrals of the system : 
in this case, they will involve arbitrary constants. 

Since the relations (Ai) are invariant relations, we have 

0J3T_ df r __ * 5 df r dH , - 0 , 

dq r dt j= m+ i op, dqj ,=i 9ft- 9ft- ^ 


and writing 


this becomes 




fy, + + ° ’’ 2 — ( l ) ; 

this equation becomes an identity when for each of the quantities 
(pi>p&, --*> pm) we substitute the corresponding function^. 

Moreover, we shall suppose that the relations (A) or (Aj) are in involution 
among themselves. This condition is expressed by the equations 

e|-|+ l/r, /*} = o (r, s - 1, 2, .... m) . . .(2). 

Let X - denote the function obtained from H on replacing (j>„ p t , ... , p m ) 
by their values (/ t ,/ s , so that 


W^dK_ | d_Hdf,\ 

<>Pr dp r .=1 dp, dp r | 

dH^dK_ | dHdfj [ 
9?r 9 q r ,=1 9p, dq r j 

air = 9JT_ | aar§£ 

9 ?r 9 ?r *=1 9 p* 9 y, 


(r==m+ 1, wt + 2, ..., n) ...(3) 


and 


0 = 1, 2, .... m) ..,(4). 
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From (3) we have 


vi 

{H,f r \={K,fr) + 2 \f r ,f.} (r-1, 2, .... m), 

s = 1 0Ps 

and combining this with (4) we have 

Substituting in (1) this value of dHjdq r + {H, and using (2), we obtain 
the equations 

g: + {£,/,} = 0 (r-1, 2, m)...(5>. 

We shall now shew that the system of equations 

( Pr ~fr ( Pm+ii •••? Pm ?i> #n) (?' — 1, 2, ..., YUl) 

j |^ = 0 (r =m+ 1, w + 2, n) ...(B) 


?*-0, 0 


(Sp, 8,, " ' ' 

is invariant with respect to the Hamiltonian equations, i.e. that 


d(d_K\ 
dt \dpj 


and tM) (r-» + l,» + *.....n) 


are zero in virtue of equations (A), (B), (1), (2), (3), (4), (5). 


We have from the Hamiltonian equations 


ii 

*6 1*5 

i*. 

dK) + » S 2 A dH\ 
dpA + ,Zidp r dq, dp. 


II 

Cg> IfO. 

-ei-S 

i a 

dK\ % 3 2 A aff' 
3?r j + ,=i dq r dq, dp , ) 

and (5) gives on differentiation, using (B), 

&K 

dp r dq, • 

SM-°. 

l 

(5 = 1, 2, ... , m ; r — m 

&K 

\dK J ' 1 


dqrdtfa 

{ 33/^1 -0 

I 



(r = to 4- 1, .... n ) ...(6), 


now taking account of (B), we have from (3) 

dS = _ | dHtfA 

dp r ,-ldp, dp T \ ( r = TO + 1 m + 2 

aff = _|3F34[ v 
3Sr »=i0 p,dq r ) 

and hence equations (6) become 

^ VW .=i9p. Ltyrdq* \dp r J jj[ 


d (dK\ % ajgr d*K fa k x 

dt \dqj *=i dp, [_dq r dq, + \dq r ’ 


(r = m + l, to+ 2, .... a), 
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or by ( 7), 


d/dK\ 
dt \dpj 


0 , 


!(|") = 0 (r=m + 1 ’ m+2, -’ n) ’ 


which proves that the system of equations (A) and (B) is invariant with 
respect to the Hamiltonian equations. 


Now from the equations (A) and (B), let the variables 

(]?i> P%> ••• t Pn > Qm+i> Jn) 

be determined in terms of (q u q 2 , ..., q m ) : from the invariant character of 
(A) and (B) it follows that on substituting these values in the Hamiltonian 
equations, we shall obtain m independent equations, namely those which 
express (dqjdt, dq 2 jdt, dq m /dt) in terms of (q 1} q 2i ..., q m ), the others being 
identically satisfied: and the general solution of this system, which will 
contain m arbitrary constants, will give oo m particular solutions of the 
Hamiltonian equations. The solution of this system can, by making use 
of the integral of energy, be reduced to that of a system of order (m — 1): 
and thus we obtain Levi-Civita’s theorem, which can be thus stated : To any 
set of m invariant relations of a Hamiltonian system , which are in involution , 
there corresponds a family of oo m particular solutions of the Hamiltonian 
system , whose determination depends on the integration of a system of order 
(m - 1). 


If the invariant relations (A) are integrals of the system, they will contain 
another set of m arbitrary constants : and hence to a set of m integrals of a 
Hamiltonian system , which are in involution, there corresponds in general 
a family of go 2 ”* particular solutions of the system , which are obtained by 
integrating a system of order (m — 1). 

Example. For the dynamical system defined by the Hamiltonian function 
H^qipt- qm-aqf+bqi, 

shew that the Levi-Civita particular solutions corresponding to the integral 

(p 2 - bq 2 )lq\ = Constant 

are given by the equations 

21 = 0 , q 2 =e~ f +\ Pl =ae~ t+€ , p 2 =ber t+ % 
where * is an arbitrary constant. 

150 Systems which possess integrals linear in the momenta . 

We shall now proceed to the consideration of systems which possess 
integrals of certain special kinds. 

Suppose that a dynamical system, expressed by the equations 

dq r _ dH dpr dH 

dt dp r * dt dq r 


0* 1> 2, *it, w), 
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has an integral which is linear and homogeneous in (p u p 2 , p n ), say 

fiPi +A-P* + — +fnpn = Constant, 
where ...,/ n ) are given functions of (q l9 q 2 ,...,q n ). 


Consider the system of equations 


dqj_dq 2 _ _dq n 

A * * * fn 

which is of order (n — 1) ; suppose that the (n — I) integrals which constitute 
its solution are 

Qr(qi, ? 2 , ...,?*)« Constant (r-1, 2, 1): 

and let be a function defined by the equation 



where in the integrand the variables (q 2 , q 3i q n ) are supposed replaced 
by their values in terms of (q lt Q lf Q 29 Q n ~i) before the integration 
is carried out. 


Then if the variables change in such a way that (Q l9 Q 2> Q n -i) remain 
constant and Q n varies, it follows from the above equation that 


dqi^dfr 

A A 



so that if (Q ly Q 2 , Q n ) are regarded as a set of new variables in terms of 
which (q u q 2 , ..., q n ) can be expressed, we shall have 

dqkfdQn =f k 2 , .. . , ??). 


Suppose then that we consider the contact-transformation which is the; 
extension of the point-transformation from the variables (q Jf q 2) q n ) to the 
variables (Q lf Q 2 , Q n )> so that the new variables (P„ P 2 , P w ) are 
defined (§ 132) by the equations 

P r = 3, pA (r = l, 2, n). i 

*=i OVr 


By this transformation the differential equations of the dynamical system 
are changed into a new set of Hamiltonian equations 


dQ, = die dP, = _azr 

dt dP r ’ dt dQ r 


(r = l, 2, n). 


and the known integral becomes 

P a = Constant. 


Since dP n /dt= 0, we have dKjdQ n = 0, so the function K does not involve 
Qn explicitly: and thus we obtain the result that when a dynamical system 
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possesses an integral which is linear and homogeneous in (p 1} p 2 , .*•, pn), there 
exists a point-transformation from the variables (q 1} q. z , ...,<?») to new variables 
(Qi, Q 2 , Q n ), which is sack that the transformed Hamiltonian function 
does not involve Q n . The system as transformed possesses therefore an 
ignorable coordinate, and we have the theorem that the only dynamical 
systems which possess integrals linear in the momenta are those which possess 
ignorable coordinates , or wkich can be transformed by an extended point- 
transformation into systems which possess ignorable coordinates . 

The converse of this theorem is evidently true. 

This result might have been foreseen from the theorem (§ 144) that if 
4>(9u £2, 9n,Pi, Pn , ^Constant 

is an integral of the system, then the differential equations - of motion admit the 
infinitesimal transformation whose symbol is (<£,/). For when <fi is linear and homogeneous 
hi (pu Pn)j this transformation is (§ 132) an extended point-transformation: if 

this point-transformation is transformed by change of variables so as to have the symbol 
it is clear that the Hamiltonian function of the equations after transformation 
cannot involve Q n explicitly. 

Considering now in particular systems whose kinetic potential consists 
of a kinetic energy T(q 1} q 2 , q n , q l9 q n ) which is quadratic in the 
velocities (q l3 q 2 , q n ) and a potential energy V (q l9 q 2) q n ) which is 
independent of the velocities, we see that in order that an integral linear in 
the velocities may exist the system must possess an ignorable coordinate, 
or must be transformable by a point-transformation into a system which 
possesses an ignorable coordinate. But in either case the functions T and V 
evidently admit the same infinitesimal transformation, namely the trans- 
formation which, when the coordinates are so chosen that one of them is the 
ignorable coordinate, consists in increasing the ignorable coordinate by a 
small quantity and leaving the other coordinates and the velocities unaltered ; 
and conversely^ if T and V admit the same infinitesimal transformation, then 
there exists an integral linear in the velocities. This result is known as 
Levy's theorem , having been published by Levy* in 1878. 

Example 1. Shew that if the differential equations of motion of a particle admit an 
integral linear in the components of momentum, the line of action of the force must 
belong to a linear complex. 

(Cerruti, Collect. math . in mem, D. Chelvni : cf. P. Grossi, Palermo Rend, xxiv. (1907), 
P* 25.) 

Example 2. If the equations 

's © ~ & ( r = % •••> 


Comptes Rendus , lxxxvi. 
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n n 

where 2 2 a i]c q i q k) and where (<&, <?«, an, a 19 , a nn ) are given functions 

i=l k=l 

of (ft, ft, ft), possess an integral of the form 

Ci ft + ^ 2?2 ^ + . . . + C n ft + C= Constant, 

where (6'j, C 2 , C n , (7) are functions of (ft, ft, ft), shew that it is possible to 
displace an invariable system in one direction from any one of its positions in the space £ n 
defined by the form 

n n 

ds 2 — 2 2 a ik dqidq k . 
i=l *=1 


Shew that for this a necessary and sufficient condition is that the ds 2 can be trans- 
formed in such a way that one of the variables becomes absent from the coefficients. 

(Cerruti and Levy.) 


151- Determination of the forces acting on a system for which an 
integral is known. 

Before proceeding to discuss systems which possess integrals quadratic 
in the velocities, we shall obtain a result due to Bertrand*, namely that 
in the motion of a dynamical system of given constitution, for which however 
the acting forces are unknown (it being supposed that the forces depend 
solely on the coordinates of their points of application, and not on the 
velocities of these points), we can discover the unknown forces provided one : 
integral is known. Moreover, this integral cannot be chosen at random, but 
must satisfy certain conditions. 


Let (ft, ft, ft) be the n independent coordinates of the system, T the 
kinetic energy, and (Q l9 Q z , ...» Q n ) the unknown forces, which are supposed 
to depend only on (ft, ft, q n ); so the equations of motion are 


dt \dqj dq r 


Let 


\dq r J dq , 

<f> (ft> ft> •••» ftj ft> ft» Constant 


(r=l, 2, w). 


be an integral of the system ; on differentiating it, we have 


v d Ax J. v d An -1.^ = 0. 




dt 


Substituting in this equation for (ft, ft, ..., ft) their values as given by 
the equations of motion, we have a relation involving (Q lf Q 2 , Q„) linearly. 
This relation, as it contains only the quantities (ft, ft» •••» qn, ft, ...» ftx , t), to 
all of which we can assign arbitrary independent values, must be an identity : 
we can therefore differentiate it with respect to (ft, ft> •••> ft), and so form 
n new equations which, likewise containing (Q l3 Q 2i Q n ) linearly, -will 
suffice in general to determine these unknown quantities. The integral will 


Journal de Math . (i) xvn. (1852), p. 121. 
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relate to an actual system only when these values of (Q Jt Q 2 , •••> Qn) satisfy 
the equation 


ip, 

J Mr 


+ 1 + 
r=l Ot 


the cases in which the equations for the determination of (Q„ Q 2 , Qn) are 
not independent, so that (Q u Q 2) ...» Qn) are indeterminate, are those in 
which the integral is common to several distinct dynamical problems. 


Ex ample. If an integral of the equations of motion of a point in a plane is common 
to two different problems, shew that it is of the form 

F(4>' f x, y, *)= Constant, 

where (x, y) are rectangular coordinates and <j> is the derivate with respect to t of 
a function <f> (x t y) which, equated to a constant, represents the equations of a set 
of straight lines. (Bertrand.) 


152. Application to the case of a particle whose equations of motion 
possess an integral quadratic in the velocities. 

As an application of Bertrands method, let it be required to find the 
nature of the potential energy function V in order that the equations of 
motion of a particle which is free to move in a plane under the action of 
conservative forces, 

dV .. dV 

x ~ dx’ y ~ dy ’■ 

may possess an integral (other than the integral of energy) of the form 
Pi* + Qxy 4 - Rif + Sy+Tx + K= Constant, 
where P, Q y J2, $, T } K are functions of x and y. 


Differentiating the last equation, and substituting for x and y from the 
equations of motion, we have 


. dK . 

dx 


,3F 




.(A). 


d l=0 

dx ’ 


Equating to zero the terms of the third degree in x and y, we have 

i * = 0 ^+^=0 

dy * dy dx * dy dx 9 

from which it is readily deduced that the terms of the. second degree in the 
integral must have the form 

(atf+by + ^at+iax* + Vx + c *)f + {- 2axy - b'y -bx + c t ) xy, 
where (a, 6, c> b\ c r , c x ) are constants. 
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Equating to zero the terms of the second degree in as and y in equation 
(A), we have 

“_0 2?_o ?® + 8 J:_o- 

ay • a« ’ ’ 

from these equations we deduce 

S = mx+p, T = — my + q, 
where (m, p, q) are constants. 

Equating to zero the terms independent of x and y in (A), we have 

s s / + r|?-o, 

dy dx 


or 


+ p) - («iy - ? ) = 0. 


This equation shews that if (m, p, g) are different from zero, the force is 
directed to a fixed centre of force, whose coordinates are — p/m and q/m; we 
shall exclude this simple particular case, and hence it follows that the con- 
stants (m, p, q) must each be zero, so that the integral contains no terms of 
the first degree in x, y. 

Equating to zero the terms linear in x and y in (A), we have 

\ dy ox dy 

Differentiating die former of these equations with respect to y, and the 

8 2 jBT 

latter with respect to x, and equating the two values of thus obtained. 


we have 


op&r drd ip 0 »r , dQd_v R vv s agar dQdv 0 d°v 

+ dy~ dxdy + Z das dy + dx dx + W 3a?’ 

and replacing P, Q, B by their values as found above, we have 
/7PV J)»V\ ?PV 

\df " dtf) 2 ax y~ b 'y- te+cd + Z^iatf-aar+by-Vx+c- o') 

+ |?(6ay+3&) + |^(-6a*-3&')=0. 

Darboux * has shewn that this partial differential equation for the function 
V can be integrated in the following way. 


* Archives NSerlandaises , (ii) yl p. 371 (1901). 



334 


Properties of the Integrals of 


[OH. XII 


Excluding the particular case in which the constant a is zero, we can 
always by change of axes reduce the given integral to the simpler form 

i + ca? + c'y 2 4- K = Constant, 

which amounts to supposing that 

a — b — Q, b ^ Of Ci = 0; 

if moreover we replace c— c' by the partial differential equation for V 
becomes 

To integrate this equation, we form the differential equation of the 
characteristics 

xy ( dy 2 — the) + (os 2 — y 2 — &) dxdy — 0. 

If in this equation we take a? and y 2 as new variables, it becomes a 
Clairaut s equation: we thus find that its integral is 

(m+ 1) (mx 2 - y 2 ) — me 2 - 0, 

where m denotes the arbitrary constant. By a simple change of notation, we 
can write this integral in the form 

a? y* 
a 2 + a T -^c 2-1, 

where the arbitrary constant is now cl This form puts in evidence the 
interesting fact that the characteristic curves of the partial differential 
equation are two families of confocal conics. 

Taking then as new variables a and ft the parameters of the confocal 
ellipses and hyperbolas, so that 

2/ = J {(«’ — c*) (c 2 — 

c c 

it is known from the general theory that the partial differential equation will 
take the form » 

yF ■ 4 8F i ft 9F 0 
dadfi +A da +B dfi~ 0, 

where A and B sure functions of a and ft; in fact, on performing the change of 
variables we find 

which can be immediately integrated, giving 

(«*-£*) ?"*/(«) - 

where f and <j> are arbitrary functions of their arguments. It follows that the 
only cases of the motion of a particle in a plane , under the action of conservative 
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forces, which possess an integral quadratic in the velocities other than the 
integral of energy, are those for which the potential energy has the form 

y /(a) -0Q8) 

« 2 -/S 2 ‘ 

where a and /3 are the parameters ofconfpcal ellipses and hyperbolas. 

Since by differentiation we have 

the kinetic energy is 

and an inspection of the forms of T and V shews that these problems are of 
Liouville’s class (§ 43), and are therefore integrable by quadratures. 

153. General dynamical systems possessing integrals quadratic in the velocities . 

The complete determination of the explicit form of the most general dynamical system 
whose equations of motion possess an integral quadratic in the velocities (in addition 
to the integral of energy) has not yet been effected. It is obvious from § 43 that all 
dynamical systems which are of Liouville’s type, or which are reducible to this type by a 
point-transformation, possess such integrals and several more extended types have been 
determined*. 


Example .1. Let 


<f>n ($k) 


(k } £=1, 2, ..., n) 


be n 2 functions depending solely on the arguments indicated, and let 

» 

$*= 2 (1=1, % 

k=l 

denote the determinant formed by these functions. Shew that if the kinetic energy of a 
dynamical system is reducible to the form 

n $ 

k=l &kl 

and the potential energy is zero, there exists not only the integral of energy, 

n d> 

but also (w—1) other integrals, homogeneous and of the second degree in the velocities, 
namely 

2 (2=2, 3, n) y 


2 -To — 2k 

fc=l &kl 


where (cq, a 2 , a») are arbitrary constants: and that the problem is soluble by 

quadratures. (Stackel.) 

Example 2. Let the equations of motion of a dynamical system with two degrees of 
freedom, be 

4ffi-2r-0 (r-1,2% 


dt \dq r ) 3^*^ 
T (aj'i 2 + 2kq i<? 2 + 


Cf. G. <li Pirro, Annali di Mat. xxiv f (1896), p. 315. 


where 
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and (a, A, 6) axe any functions of the coordinates (g l9 q 2 ) : and let this system possess an 
integral 

a '$i + + &'$> 2 = Constant, 

quadratic in the velocities and distinct from the equation of energy, where (a ' , A', b ') are 
functions of the coordinates. If A and A' denote (ab - A 2 ) and (a'A'-# 2 ) respectively, 
and if 

T'-* (£)V?i*+^W+*'?* i! ). 


where # r ' stands for dq r jdt, shew that the equations 


dt \dq/) dq r 


=0 


(r=l, 2) 


define the same relations "between the coordinates (q u q 2 ) as the original equations 
of motion, and that one set of equations can be transformed to the other by the trans- 
formation 

Adt—A'df. 


Miscellaneous Examples. 


1. A dynamical system is defined by its kinetic energy 

**(£+£♦-♦£)• 


(where $ denotes the determinant 


$i i 
$21 


$12 $i» 

$22 $2« 


$nl $»* $»» , 

in which the elements of the Ath line are functions of q k only, and denotes the minor of 
$**}, and by its potential energy 

* 


where ^ sas $ii$*i+$ 2 i$ 2 +-«*+$»i$», 

and the quantity denotes a function of q k only.. Shew that a complete integral of the 
Hamilton-Jacobi equation 


3 W 
dt 


is 


lF=s — ji a l $»1 + a 2 $t2 + •••+«» <p in -f- 2$,*}^ 


where (a x , a 2 , ..., a*) are arbitrary constants. 


(Goursat.) 


^ $ (l?i? ^ 2 > *••» 9n> Pi? • •• ? pn? 0 — Constant 

is an integral of a dynamical system which possesses an integral of energy, shew that 

Constant, -gjj = Constant, etc., are also integrals. 
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3. A system of equations 
dq r _ 


s ^r ($U **•> <?»> Pli j pn, Z) 

=B r (qi i q 2 , qntpl-i Z) 


(r=l, 2, %) 


is such that if <j> and ^ are any two integrals whatever, the Poisson-bracket (<£, yj/) is also 
an integral. Shew that the equations must have the Hamiltonian form 


dq r _ dll dp r _ dff 
dt ~ dp r ’ dt ~~ dq r 


(**= 1,2, 

(Korkine.) 


4. If ai = Constant, a 2 = Constant, a* = Constant, 

£i = Constant, /3 2 = Constant, 0*= Constant, 

are any 2k integrals of a Hamiltonian system of differential equations, the variables being 
(?!> ? 2 , 9n, Pi, Pn), shew that 


s s A ... ^Constant 

x t , ^Ax dq^ dq\ k dp K dp^ 


is also an integral. 

5. Let the expression 


(Laurent.) 


/ rr tt tt \ HEll ^ 2 ’ > -^n) 

( l ’ 2 ’ *i3(*«, **, ’ 

where JET U R 2i J5T n are functions of the nv variables x Si (J= 1, 2, n; z= I, 2, *) 

be called a Poisson-bracket of the nth order. If G u G 2 , are kv functions of 

yn, yi 2 , ; # 11 , ^ 12 , **v ; a x , « 2 , a hv , where (£+£=?i), and if 


P<(G») 




denotes all the Poisson-brackets formed from every n functions G, shew that 


P i (G n )^Q 




represents the necessary and sufficient conditions that the functions 

3'«=*Vt (*Uj * 12 , ... ,4%,; a„ at, (*=1,2,..., A; <=1,2, 

arising from the equations 

Gi=0 (2=1, 2, ..., Ar) 

shall satisfy the simultaneous partial differential equations of the first order 


I>iW>F)=0, 




where Pi(y h , F) denotes the expression which is obtained when we replace h of the 
functions F in P* (F n ) by as many tfs. (Albeggiani.) 

6. A particle of unit mass whose coordinates referred to fixed rectangular axes are 
(#, y) is free to move in a plane under forces derivable from a potential-energy function 
f(oc y y), the total energy being k. Shew that if the orthogonal trajectories of the curves 

k-f{x,y ) (S * 5) l0g {h ^-Constant 


W. D. 


22 
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fire orbits, the differential equations of motion of the particle possess an integral linear and 
homogeneous in the velocities (ir, y). 


7. The equations of motion of a free system of m particles are 

d?x g 


dt* 




(s=l, 2, 3 m). 


If an integral exists of the form 


2 fs^s — Ct~ Constant, 

8=1 

where /l, fz, f 3m are functions of •••> # 3 m, and C is a constant, shew that this 

integral can be written 


2 k 8 x s + 2 a rs - XrXg) -Ct~ Constant, 

s=l r, s=i 


where the quantities k 9 and a rs are constants. 


(Pennacchietti.) 


8. Two particles move on a surface under the action of different forces depending 
only on their respective positions : if their differential equations of motion have in 
common an integral independent of the time, shew that the surface is applicable on 
a surface of revolution. (Bertrand.) 



CHAPTER XIII 


THE REDUCTION OF THE PROBLEM OF THREE BODIES 
154. Introduction . 

The most celebrated of all dynamical problems is known as the Problem 
of Three Bodies, and may be enunciated as follows : 

Three particles attract each other according to the Newtonian law , so that 
between each pair of particles there is an attractive force which is proportional 
to the product of the masses of the particles and the inverse square of their 
distance apart: they are free to move in space, and are initially supposed to be 
moving in any given manner ; to determine their, subsequent motion. 

The practical importance of this problem arises from its applications to 
Celestial Mechanics : the bodies which constitute the solar system attract 
each other according to the. Newtonian law, and (as they have approximately 
the form of spheres, whose dimensions are very small compared with the 
distances which separate them) it is usual to consider the problem of deter- 
mining their motion in an ideal form, in which the bodies are replaced by 
particles of masses equal to the masses of the respective bodies and occupying 
the positions of their centres of gravity*. 

The problem of three bodies cannot be solved in finite terms by means 
of any of the functions at present known to analysis. This difficulty has 
stimulated research to such an extent, that since the year 1750 over 800 
memoirs, many of them bearing the names of the greatest mathematicians, 
have been published on the subject f. In the present chapter, we shall discuss 
the known integrals of the system and their application to the reduction of 
the problem to a dynamical problem with a lesser number of degrees of 
freedom. 

* The motions of the bodies relative to their centres of gravity (in the consideration of which 
their sizes and shapes of course cannot be neglected) are discussed separately, e.g. in the Theory 
of Precession and Nutation. In some cases however (e.g. in the Theory of the Satellites of the 
Major Planets) the oblateness of one of the bodies exercises so great an effect, that the problem 
cannot be divided in this way. 

f For the history of the Problem of Three Bodies, cf. A. Gautier, Essai historique sur le 
probfeme des trow corps (Paris, 1817) : R. Grant, History of Physical Astronomy from the earliest 
ages to the middle of the nineteenth century (London, 1852) : E. T. Whittaker, Report on the 
progress of the solution of the Problem of Three Bodies (Brit. Ass. Bep. 1899, p. 121) : and 
E. O. Lovett, Quart. Journ. Math . xlii. (1911), p. 252, who discusses the memoirs of the period 
1898-1908. 

22—2 
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The Reduction of the 

155. The differential equation# of the problem . 

Let P , Q, R denote the three particles, {m l3 m 2 , m3) their masses, and 
(r^, r 31 , r 12 ) their mutual distances. Take any fixed rectangular axes Oxyz, 
and let (q u q 2) $ 3 ), (q 4} q 5 , q 6 ), (q 7) q 8 , q 9 ), be the coordinates of P, Q, R, respec- 
tively. The kinetic energy of the system is 

?= (q* 4- ? 2 2 4- q£) 4- \m« (q~ 4- q£ 4- q£) 4- (q T * + ft 3 + ft 3 ) ; 

the force of attraction between m 1 and m. 2 is &mim 2 r 12 - 2 , where h 2 is the 
constant of attraction : we shall suppose the units so chosen that k? is unity, 
so that this attraction becomes ??i 1 m 2 r 12 “ 2 , and the corresponding term in 
the potential energy is — The potential energy of the system 

is therefore 

y_ m< 2 m 3 rrhirii __ 

"" r* r zl r J2 

= “^3 {(ft - ft ) 2 + (ft - ft ) 2 + (ft - ft) 2 } " * 

- m 3 rai {(ft - ft) 3 + (ft “ ft) 2 + (ft - ft) 2 } 

- {(ft - ft) 2 4- (ft - ft) 2 + (ft - ft) 2 } ■" 

The equations of motion of the system are 

m k q r = -dVldq r (r = 1, 2, ..., 9), 

where A; denotes the integer part of J (r 4- 2). This system consists of 
9 differential equations, each of the 2nd order, and the system is therefore 
of order 18. 


Writing m*ft = p r 

9 « 2 

and H='l£^ + V, 

r =i 2m* 

the equations take the Hamiltonian form 

dq r _dH dp r _ dH 
dt dp r } dt dq r 


(r- 1,2,..., 9), 


(r-1, 2 , 


9 ), 


and these are a set of 18 differential equations, each of the 1st order, for the 
determination of the variables (ft, ft, q*,Pi>P 2 , ♦ 

It was shewn by Lagrange* that this system can be reduced to a system 
which is only of the 6th order. That a reduction of this kind must be possible 
may be seen from the following considerations. 

In the first place, since no forces act except the mutual attractions of the 


* Recueil des piices qui ont remporte les prix de VAcad . de Paris , ix. (1772). Lagrange of 
course did not reduce the system to the Hamiltonian form. Cf. Bohlin, Kongl. Sv. Vet.-Handl. 
xra. (1907), Ho.'d, for an improved Lagrangian reduction. 
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particles, the centre of gravity of the system moves in a straight line with 
uniform velocity. This fact is expressed by the 6 integrals 

Pi + th+pr^ai, 

JPa-fp 6 +i>9= 

'**hq I + + ™3?7 ~ (Pi + P4 + Pi) t » a 2 , 

»»!?* + W 2 ?6 + ^3 ft “ (P 3 + Pfi +p 9 )t=Ct 6) . 

where a 2 , a 2 , a 6 are constants. It may be expected that the use of these 
integrals will enable us to depress the equations of motion from the 18th to 
the 12th order. 

In the second place, the angular momentum of the three bodies round 
each of the coordinate axes is constant throughout the motion. This fact 
is analytically expressed by the equations 

?iP 2 - ? 2 pi + g 4 p5 - q 5 p, 4* q 7 p s - q*p 7 = a 7 , 

- q*Pz - q*P 2 + ?5p6 q«P5 + q 8 p s - q 9 p s = a s , 

,^Pi - qiP-i + - q&P$ + q 9 p 7 - - ci 9> 

where 07,08,09 are constants. By use of these three integrals we may 
expect to be able to depress further the equations of motion from the 
12th to the 9th order. But when one of the coordinates which define the 
position of the system is taken to be the azimuth <j> of one of the bodies 
with respect to some fixed axis (say the axis of z\ and the other coordinates 
define the position of the system relative to the plane having this azimuth, 
the coordinate <j> is an ignorable coordinate, and consequently the corre- 
sponding integral (which is one of the integrals of angular momentum 
above-mentioned) can be used to depress the order of the system by two 
units ; the equations of motion can therefore, as a matter of fact, be reduced 
in this way to the 8th order. This fact (though contained implicity in 
Lagrange’s memoir already cited) was first explicitly noticed by Jacobi* in 
1843, and is generally referred to as the elimination, of the nodes. 

Lastly, it is possible again to depress the order of the equations by 
two units as in § 42, by using the integral of energy and eliminating the 
time. So finally the equations of motion may be reduced to a system of the 
6th order. 

* Journ.jur Math. xxvi. p. 115. From the point of view of the theory of Partial Differential 
Equations, we may express the matter by saying that the integrals of angular momentum give 
rise to an involution-system, consisting of two functions which are in involution with each other 
and with H : and hence the Hamilton-Jacobi. partial differential equation with 6 independent 
variables can be reduced to a partial differential equation with 6 - 2 or 4 independent variables : 

this will be the Hamilton-Jacobi partial differential equation for the reduced system. 
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156. Jacobis equation. 

Jacobi*, in considering the motion of any number of free particles in space, which 
attract each other according to the Newtonian law, has introduced .the function 


m i m i T a 

M tJ ’ 

where i n £ and nij are the masses of two typical particles of the system, r £ j is the distance 
between them at time t, M is the total mass of the particles, and the summation is extended 
over all pairs of particles in the system. This function, which has been used in researches 
concerning the stability of the system, will be called Jacobis function and denoted by the 
symbol 0. 

We shall suppose the centre of gravity of the system to be at rest ; let (x iy y iy z £ ) be the 
coordinates of the particle m £ referred to fixed rectangular axes with the centre of gravity 
as origin. The kinetic energy of the system is 

i 

and consequently we have 

2MT— (2»2i) X (x { 2 4 

i i 


i?. 


But (2 Mi) x 2m i i i 2 - (2 x £ ) 2 = 2 m t (i? £ - %) 2 , 

i i i i,j 

where the summation on the right-hand side is extended over every pair of particles in the 
system : and we have 2wi £ .r i =0, in virtue of the properties of the centre of gravity. 


Thus we have 


T= ^ S mittij {(*, - %) 2 + (j/i-Vif + (V - ijfi 


where v# denotes the velocity of the particle relative to m 

In the same way we can shew that 

l 2 m £ (Xi 2 +y* + zj) = 0 . 

i 

If now V denotes the potential energy of the system, the arbitrary constant in V being 
determined by the condition that F is to be zero when the particles are at infinitely great 
distances from each other, we have 

F = „ 2 mi7n i 
ij r a 

The equations of motion of the particle m £ are 

dV dV .. dV 

"w— jr*. **>— a*- 

Multiply these equations by x u y iy z iy respectively, add them, and sum for all the 
particles of the system : since V is homogeneous of degree -1 in the variables, we thus 
obtain 

2m £ (xiXi+yi2/i+ZiZi)= F, 


or 

or 


^ 1 2 m (x?+y?+z?) — F, 


d 2 * 

d? 


*=2T+ V. 


This is called Jacobi’s equation* 


Vorlesungen iiber Dyn p. 22. 
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(r= 1,2, 


157 . Reduction to the 12 th order, by use of the integrals of motion of th-e 
centre of gravity . 

We shall now proceed to carry out the reductions which have been 
described*. It will appear that it is possible to retain the Hamiltonian form 
of the equations throughout ail the transformations. 

Taking the equations of motion of the Problem of Three Bodies in the 
form obtained in § 155, 

dq r _ dH dpr _ dH 

dt ~~ 3 p r 3 dt ~ dq r 

we have first to reduce this system from the 18th to the 12th order, by use 
of the integrals of motion of the centre of gravity. For this purpose we 
perform on the variables the contact-transformation defined by the equations 

dW , dW / o\ 

q ’~Wr’ P ’~Wr ( • 9:1 

where W = + p 2 q 2 4- p s q z 4- p^ql 4- p 5 q 5 ' 4- p e q« 4- (jh 4- p 4 4- p 7 ) q?' 

+ (jPa +P*+ Ps) q*+ (Ps+Pe 4- p 9 ) J 9 '. 

Interpreting .these equations, it is easily seen that (gr/, q 2 ', qf) are the 
coordinates of m 1 relative to mg, (qf q s \ q 6 ') are the coordinates of relative 
to mg, (q 7 \ q s ', q») are the coordinates of m z , (p/, p 2 \ p z ) are the components 
of momentum of m 1} (p/,p 5 ', p G ') are the components of momentum of m 2 , and 
(p/, p 8 ', p 9 ') are the components of momentum of the system. 

The differential equations now become (§ 138) 

dqf^dH dp r '^ dH 

dt dpr* dt dq^ 
where, on substitution of the new variables for the old, we have 

y fe’+ft'+ft*) + <*'+T.*+*n 

+ ;■£ ilh'P* + vlpl + Plpl + hP ?' 2 + h Pl‘ + ipl 3 ~ Pr' (Pi +pl) 

-pi (pl +pl)~pl(pl +P«')} 

- m*™* {ql 3 + ql s + ql 3 } ~ {ql 1 + ql 4 +■ ql 1 } " * 

- «i»*s {( 2 / - qlT + (ql - qlf + (ql - ql) 3 } ~ *• 


(r=l, 2,. ...9), 


* The contact-transformation used in § 157 is due to Poincar6, C.R. cxxm. (1896) ; that used 
in §158 is due to the author, and was originally published in the first edition of this work (1904). 
It appears worthy of note from the fact that it is an extended point-transformation, which shews 
that the reduction could be performed on the equations in their Lagrangian (as opposed to their 
Hamiltonian) form, by pure point-transformations. The second transformation in the alternative 
reduction (§ 160) is not an extended point- transformation/ Another reduction of the Problem of 
Three Bodies can be constructed from the standpoint of Lie’s Theory of Involution-systems and 
Distinguished Functions : cf. Lie, Math. Ann. vm. p. 282. Of. also Woronetz, Bull. Univ . Kief, 
1907, and Levi-Givita, Atti del JR. 1st. Veneto , lxxiv. (1915), p. 907. 
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Since q 7 ', q a , q 9 ' are altogether absent from S, they are ignorable 
coordinates: the corresponding integrals are 

pi = Constant, p 8 ' — Constant, pi = Constant. 

We can without loss of generality suppose these constants of integration 
to be zero, as this only means that; the centre of gravity of the system is 
taken to be at rest: the reduced kinetic potential obtained by ignoration of 
coordinates will therefore be derived from the unreduced kinetic potential 
by replacing pi,, pi, pi by zero, and the new Hamiltonian function will be 
derived from H in the same way. The system, of the 12 th order, to which the 
equations of motion of the problem of three bodies have now been reduced, may 
therefore be written (suppressing the accents to the letters,) 

dq r _ dH dpr _ dH 

dt ~dp/ dt ~~ dq r 

where 


(r = l, 2,.. .,6), 


s -{^i + ^d w * p ' +*>■ * (i + i) W+rt+rn 

+ —(PlP<+P2P*+P*P') 

fflq # 

- m 2 m s [qi 4* qi 4- qi} { q * 4- qi 4- q s 2 } “* 

— nirfrtio {(^ x — qif 4- (q 2 — qi) 2 + (#s — ffa) 2 } 
This system possesses an integral of energy, 

H = Constant, 


and three integrals of angular momentum, namely 

!q&i - q*p2 + q 5 p 6 - q*p s * A 1 
q*Pi - qip s + q 6 p4 - q*p* = A 2 
qiP2 - q*Pi + q*Ps - q&Pi * A z 
where A u A 2 > A z are constants. 


158. Reduction to the Sth order , by use of the integrals of a/ngular 
momentum and elimination of the nodes . 

The system of the 12th order obtained in the last article must now be 
reduced to the 8th order, by using the three integrals of angular momentum 
and by eliminating the nodes. This may be done in the following way. 

Apply to the variables the contact-transformation defined by the 
equations 


where 




dJV 

dp/ 


Pr = 


dW 

dqr' 


(r 1>2, 6), 


W=p! (qi cos qi — qi cos qi sin qi) 4- p 2 (qi sin qi + qi cos qi cos qi) +p 3 qi sin qi 
+P* (qi cos qi - qi cos qi sin qi) 4- j p, (qi sin qi 4- qi cos qi cos qi) +p 8 qi sin q $ \ 
It is readily seen that the new variables can be interpreted physically as 
follows : 
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In addition to the fixed axes Oxyz , take a new set of moving axes Ox'y'z' ; 
Ox' is to be the intersection or node of the plane. Oxy with the plane of the 
three bodies, Oy' is to be a line perpendicular to this in the plane of the 
three bodies, and Oz * is to be normal to the plane of the three bodies. Then 
(j/, ql) are the coordinates of m l relative to axes drawn through w? 3 parallel 
to 0x\ O'jf ; (ql, ql) are the coordinates of m 2 relative to the same axes ; ql 
is the angle between Ox' and Ox ; ql is the angle between Oz' and Oz ; pi 
and pi are the components of momentum of m 1 relative to the axes Ox, Oy ' ; 
pi and pi are the components of momentum of m 2 relative to the same axes ; 
pi and pi are the angular momenta of the system relative to the axes Oz 
and Ox' respectively. 

The equations of motion in terms of the new variables are (§ 138) 

dq£_dH_ dp,: m _ 6 , 

dt ~dp r ” dt ~ dqi ' * 

where, on substitution in H of the new variables for the old, we have 


H= (si + i) {(p, g/ - g/ + g/ cob g6 ' 

+ piqi cosec qi + piqi)^ 

+ (i • + i) [ p * i+p: ' + G&^&y {(piqi-piqi+piqi-piqi)qi™t qi 

+piqi cosec qi + piqi} 1 

{(piqi -piqi + piqi -piqi) qi cot qi +piqi cosec qi+piqi\ 
{(piqi - piqi + piqi - piqi) qi cot qi + piqi cosec qi+ piqi} 

- (qi 1 + qi 1 ) ~i (qi 1 + qi-)~% J(gr/ - qi) 1 +- (qi —qi?} ~ 

Now ql does not occur in H, and is therefore an ignorable coordinate ; tb 
corresponding integral is 

pi = k , where & is a constant. 

The equation dql/dt = dH/dk can be integrated by a simple quadratui 
when the rest of the equations of motion have been integrated ; the equatioi 
for ql and pi will therefore fall out of the system, which thus reduces to tl 
system of the 10th order 

fy/ ? cfo/ _ dH (r = l 934 6); 

dt dpi ’ dt dql {r A >-* 

where pi is to be replaced by the constant k wherever it occurs in H. 

We have now made use of one of the three integrals of angular momenta 
(namely pi = k) and the elimination of the nodes: when the other t; 
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integrals of angular momentum are expressed in terms of the new variables, 
they become 

(piqi — pi qi + piqi - piqi) sin qi cosec q 6 ' - A sin qi cot qi + pi cos qi = A 1 , 

(piqi — piqi + piqi —piqi) cos qi cosec qi + * cos ?• cot qi+pi sin ?s = ^ 2 * 

The values of the constants JL X and ^1 2 depend on the position of the fixed 
axes Oxyz \ we shall choose the axis Oz to be the line of resultant angular 
momentum of the system, so that (cf. § 69) the constants A z and A 2 are zero : 
the special plane thus introduced is called the invariable plane of the 
system. The two last equations then give 

h cos qi =pi qi - piqi + piqi - pi qi, 
pi - 0. 

These equations determine q 6 ' and pi in terms of the other variables, and 
so can be regarded as replacing the equations 


dqj _ dH dpi 3 i? 

dt ~dpi’ dt ~~ dqi ? 

in the system. The system thus becomes 

dqj dH dpi = dH 

dt dpi 9 dt dqi 

where 


(r- 1,2, 8 f 4fc 


{{piQs —Ptlqi + Ps’qi - piqz) cot q t ' + k cosec g s '} 2 J 

+ (z»h + 2^J [ p ‘* + ^' a + 

{(Pi'q* - Pz'qi +Pi'q* - Pi'qz) cot qi + k cosec 

Kpiqi-piqi +piqi -piqi) cot qi + k cosec g 6 '} 2 j 

-m t m t (qi*+qi i )-i- mt m 1 (qi t +qi t )-i-rr^m i {(qi-qiy‘ + (qi 
and where, after ike derivates of H have been formed, qi is to be replaced by 
its value found from the equation 

h cos qi = piqi - piqi + piqi - piqi . 

Now let H be the function obtained when this value of qi is substituted 
in H ; then if s denotes any one of the variables qi, qi, qi, qi, pi, pi, pi, pi 3 
we have 
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But since p« = 0, we have dSjdq a ' — p,’ = 0, and therefore 

dJT = dH. 
ds d s ’ 

in other words, we can make the substitution for q e ' in H before forming the 
derivates of H ; and thus (suppressing the accents) the equations of motion of 
the Problem of Three Bodies are reduced to the system of the 8th order 


where 

H 


dq r _ dH dp r _ _ &H_ 
dt ~ dp r ’ dt dq r 


(r- 1, % 3, 4), 


- + <*• + »■) + ( ~ + jjy (?»• - +?.•)■ + 4 ^ 

+ (i,t. - ?,?,)- {(£ + j-) f,’ +(2^ + 5^) H 

{k- - +P49s -^ 7d 2 } 

-rp.m s (q£ + q*yi — m 3 m 1 (qP + q 2 s ) qPf + (q 3 - qPf} ~ ^ 

Many of the quantities occurring in H have simple physical interpretations 
thus (q 2 q — qiq 4 ) is twice the area of the triangle formed by the bodies: and, 


2m 1 m 2 m^ 


f— +- 

\2m l 2 m. 


?«*+ 


/ 1 


\2rnz + 2 ?% 




7 ?^ *+'m 2 + m 3 

is the moment of inertia of the three bodies about the line in which thi 
plane of the bodies meets the invariable plane through their centre o 
gravity. 

It is also to be noted that this value of ff differs from the value of H when k is zero b; 
terms which do not involve the variables p l9 p 2 , Pz, P\ : these terms in k can therefore fe 
regarded as part of the potential energy, and we can say that the system differs from th 
corresponding system for which k is zero only by certain modifications in the potentif 
energy. It may easily be shewn that when k is zero the motion takes place in a plane. 


159. Reduction to the 6th order. 

The equations of motion can now be reduced further from the 8th to th 
6th order, by making use of the integral of energy ! 

H = Constant, j 

and eliminating the time. The theorem of § 141 shews that in performin 
this reduction the Hamiltonian form of the differential equations can \ 
conserved. As the actual reduction is hot required subsequently, it will n< 
be given here in detail. 

The Hamiltonian system of the 6th order thus obtained is, in the press, 
state of our knowledge , the ultimate reduced form, of the equations of motion 
the general Problem of Three Bodies . 
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160. Alternative reduction of the problem from the 18 th to the Qth order . 

We shall now give another reduction* of the general problem of three 
bodies to a Hamiltonian system of the 6th order. 

Let the original Hamiltonian system of equations of motion (§ 155) 
be transformed by the contact-transformation 

, dW dW / -i o q\ 

qr ~df" pr ~~dq r (r-1, 9), 

where 

W =Pi(q*~ ?i) + Pt (q s - qd + Pi (q„ - q 3 ) 

. m^+m^qA ,( m^ + n^q^ 




+ P* (qs - ) + p! («i9i + ^q, + m 3 q 7 ) 


" V 1 rni + m* / 

+ pi («*! qz + mzqs + m 3 q s )+ p* (m, q 3 + m 2 q s + m^,). 

The integrals of motion of the centre of gravity, when expressed in terms 
of the new variables, can be written 

q? = qs = qf ~jp/ = Ps =Pb * 0, 

and consequently the transformed system is only of the 12th order: sup- 
pressing the accents in the new variables, it is 

dqr_dJH dpr dH . 

dt~dp r ’ dt ~ d q r { 

where 


H= h- ^ +p * +p *’ > + i ^ Pi ~ + p * +p ^ ~ mim * + + q * s) 


- |? 4 *+ q<? + ( m « + Ms + ?»?«) 




- OTjOTj \q ( * + q, a + q? - ~~ (M* + M» + Ms) 


(i^T^’ (} ' +s -’ +4l ’ ) } *- 


_ mjTn 2 , _ ^ (m x + 

** 4* ^ ’ ** ~~ + + 


The new variables maybe interpreted physically in the following way: 
Let G be the centre of gravity of and m*. Then (q l9 q 2 , q 3 ) are the 


Due to Radao, AniuUes de VI 3c. Norm. Sup. v. (1868), p. 811. 
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projections of m 1 m 2 on the fixed axes, and (q Ai q s , ql) are the projections 
of Gm z on the axes. Further 

(r = l, 2, 3), and f^jr-Pr (r = 4,5,6). 


The new Hamiltonian system clearly represents the equations of motion 
of two particles, one of mass p at a point whose coordinates are (q l9 q 2 , ql). 
and the other of mass p at a point whose coordinates are (q i3 q s . ql) ; these 
particles being supposed to move freely in space under the action of forces 
derivable from a potential energy represented by the terms in H which 
are independent of the p* s. We have therefore replaced the Problem of 
Three Bodies by the problem of two bodies moving under this system of 
forces. This reduction, though substantially contained in Jacobi's* paper of 
1843, was first explicitly stated by Bertrand + in 1852. 

We shall suppose the axes so chosen that the plane of xy is the invariable 
plane for the motion of the particles,/* and p\ i.e. so that the angular 
momentum of these particles about any line in the plane Oxy is zero. 


Let the Hamiltonian system of the 12th order be transformed by the 
contact-transformation which is defined by the equations 


where 




(r-1, 2, 



W = (p 2 sin ql +p 1 cos ql) ql cos ql + ql sin ql {{p 2 cos ql—p x sin ql) 2 + p s 2 }$ 
+ (p 5 sin q 6 ' +p 4 cos ql) ql cos ql + q 2 ' sin ql {(p 5 cos ql -p A sin ql) 2 -f p 2 }i . 

The new variables are easily seen to have the following physical inter- 
pretations: ql is the length of the radius' vector from the origin to the 
particle p. ql is the radius from the origin to p, ql is the angle between ql 
and the intersection (or node) of the invariable plane with the plane through 
two consecutive positions of ql (which we shall call the plane of instantaneous 
motion of p), ql is the angle between ql and the node of the invariable plane; 
on the plane of instantaneous motion of p\ ql is the angle between Ox 
and the former of these nodes, ql is the angle between Ox and the latter of 
these nodes, pi is pql.pl is pql.pl is the angular momentum of p round; 
the origin, pi is the angular momentum of p round the origin, pi is the; 
angular momentum of p round the normal at the origin to the invariable 
plane, and pi is the angular momentum of p round the same line. 


The equations of motion in their new form are (§ 138) 

dql_d.H dpi dH 

dt dpi 9 dt ~~ dql 


6 )> 


Journal fur Math . xxvi. p. 115. 


t Journal de math. xvn. p. 395. 
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where H is supposed expressed in terms of the new variables. Let this 
system be transformed by the contact-transformation 


where 


Pr = 


dW 

dq, 


tr > 

r 


, dW 
9r ~d Pr ' 


(r-1, 2 6), 


W = q s " (p' - p ( ') + q 6 " (p' + p/) + qi' Pl ' + ft V+ ?»>*' + 
The equations of motion now become 

dq r ” _ dH dp" dH 

dt dpr" * dt ~ dq " 


(r- 1 , 2 ,..., 6). 


But jff does not involve q 6 ", as may be seen either by expressing i? 
in terms of the new variables, or by observing that q 6 " depends on the 
arbitrarily chosen position of the axis Ox, while none of the other coordinates 
depend on this quantity. We have therefore 

p" = - dH/dq" - 0, so p 6 " - k, 

where A: is a constant ; this is really one of the three integrals of angular 
momentum. Substituting k for p 6 " in H, the equation 


q" =• dHId/c 


can be integrated by a quadrature when the rest of the equations have been 
solved : so the equations for p G " and q G can be separated from the system, 
which reduces to the 10th order system 


dqS dH dp" BE 
dt dp " 9 dt dq" 


(r= 1,2,..., 5). 


We have still to use the two remaining integrals of angular momentum ; 
these, when expressed in terms of the new variables, are readily found to be 
represented by 

g"-» o°, 


no arbitrary constants of integration enter, owing to the fact that the plane of 
xy is the invariable plane. 


The system may therefore be replaced by these 
equations 


dqr" ^dS dp r " dff 

dt dp r '” dt dq" 


two equations and the 


<r- 1, 2, MV 


where, in this last set, qf can be replaced by 90° before the derivates of H 
have been formed, and is to be replaced by after the 

derivates of H have been formed. Let H' denote the function derived from 
JBT by making this substitution for p", and let s denote any one of the 
variables q", ql\ q", q", p", p", p^\ p" ; then we have 


dH' dH , dff dpi' dH 


* // 

— L /v 


dp," dH 
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and it is therefore allowable to substitute for p 5 " in H before the derivates of 
H have been formed. The equations of motion are thus reduced to a system 
of the 8 th order, which (suppressing the accents) may be written in the form 

dqr_dH = <y_l n n 

dt~dp r ’ dt dq r (r-1, 2, d, 4), 

where, effecting in. H the transformations which have been indicated, we have 


+ s? ( pj,+ $) -’W 


k 2 — Pz Pa • ■ \ 

-§sr 


(m,+ ?« 2 ; 


~ f + ^ r^:r s?seos?4 — sin qm ) 

The equations of motion may farther be reduced to a system of the 
6 th order by the method of § 141, using the integral of energy 
* H = Constant 

and eliminating the time. As the reduction is not required subsequently, it 
will not be given in detail here. 




&-V*-Pa . . \ , 

cos ^3 cos ^4 2 p 3P f - sm ) +; 


161. The problem of three- bodies in a plane. 

The motion of the three particles may be supposed to take place in a 
plane, instead of in three-dimensional space; this will obviously happen if the 
directions of the initial velocities of the bodies are in the plane of the bodies. 

This case is known as the problem of three bodies in a plane : we shall 
now proceed to reduce the equations of motion to a Hamiltonian system of : 
the lowest possible order. 

Let (q x , q 2 ) be the coordinates of m x , (q 3) q 4 ) the coordinates of m s , and 
(q s , ?e) ^e coordinates of m 3 , referred to any fixed axes Ox, Oy in the plane , 
of the motion; and let j Pr — m-kir, where k denotes the greatest integer in 
(r + 1 ). The equations of motion are (as in § 155) 


where 


dq r _ dH_ dpr __ __ dH 

dt ~ dp r 9 dt dq r 


(r- 1 , 2 ,..., 6 ), 


H = 2^; 0 >r + ^ 2 ) + 2^(K +^ 2 )+^- 3 (p*+p<r)-™*m* {(q>-qf+(<i*-qf} * 

- wVJh {(g„ - qf + (q e - q 3 y\ m 2 {( 3 , - q 3 ) 2 + (q, - qf\ ~ ; 

These equations will now be reduced from the 12 th to the 8 th order, by: 
using the four integrals of motion of the centre of gravity. Perform on the; 
variables the contact-transformation defined by the equations 
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where 

W +p%ql +p*ql + p*ql + (pi +p s +pl> ql + (jp 2 +p 4 +p<d ql * 

It is easily seen that {ql, q 2 ') are the coordinates of m 1 relative to axes 
through m 3 parallel to the fixed axes, (ql, ql) are the coordinates of m 2 
relative to the same axes, (q 5 \ ql) are the coordinates of m z relative to the 
original axes, (pi, pi) are the components of momentum of m l3 (pi, pi) are 
the components of momentum of 7 ^, and {pi, pi) are the components of 
momentum of the system. 

As in § 157, the equations for ql, ql , pi, pi disappear from the system ; 
and (suppressing the accents in the new variables) the equations of motion 
reduce to the system of the 8th order, 


dq r _dH dp r _ dH 

dt ~ dp r ’ dt ~ dq r 


(r- 1, 2, 3,4), 


where 




! +^) + — (PlPs + P,? 4 ) 


- 'nhm 3 (q? + qi) i -7W 3 TOi(?i a +S , 2 a ) * + {(ft - q 3 ) s + (ft - ft) 5 } i 
Next, we shall shew that this system possesses an ignorable coordinate, 
which will make possible a further reduction through two units. 

Perform on the system the contact-transformation defined by the equa- 
tions 


where 




(r-1, 2, 3, 4), 


W = p,ql cos ql+ptfl sin^+ p s {ql cos ql- ql sin ql) 4 - (ql sin ql + ^'cos ql). 


The physical interpretation of this transformation is as follows : ql is the 
distance m l m 3 ; ql and ql are the projections of on, and perpendicular to, 
'tthWh) ql is the angle between w 8 m 1 and the axis of x ; pi is the component 
of momentum of rrij along ; pi and pi are the components of momentum 
of m 2 parallel and perpendicular to m 3 m l ; and pi is the angular momentum 
of the system. 

The differential equations, when expressed in terms of the new variables, 
become 


where 


dql^dH dpi dH 
dt dpi 9 dt dql 


(r = 1,2, 3, 4), 


B - (sk + srj I*-.-- 

+ ^ | PiPt ' - P*) J - «*«■,(&* 


2771a 

+ 


q»T* 


- {(ft' - q{f + ft' 5 } ~i 
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Since ql is not contained in H, it is an ignorable coordinate ; the corre- 
sponding integral is pi = Jc, where h is a constant ; this “can he interpreted as 
the integral of angular momentum of the system. The equation ql — dH/dp* 
can be integrated by a quadrature when the rest of the equations have been 
integrated ; and thus the equations for pi and ql disappear from the system. 

Suppressing the accents on the new variables, the equations can therefore 
be written 


where 


dq r _ dH 
dt ~ dp r * 


dp r __ dH 
dt dq r 


(r = l, 2, 3), 


H‘- 


(—+ 

M 

V2m, 

2m s / 

+ — • 
m j 

[pifV 






PiP*-^r(P3&-Pt<Is- k )\ -rrh'rfhiq^ + q-i) * 
) 


- m^rn^r 1 - m 1 m 2 {( 5 , — q a y + <&’} 

This is a system of the 6th order ; it can be reduced to the 4th order by 
the process of § 141, making use of the integral of energy and eliminating 
the time. 


162. The restricted problem of three bodies. 


Another special case of the problem of three bodies, which has occupied a : 
prominent place in recent researches, is the restricted problem of three bodies ; 
this may be enunciated as follows : 

Two bodies S and J revolve round their centre of gravity, 0, in circular 1 
orbits, under the influence of their mutual attraction. A third body P, j 
without mass (i.e. such that it is attracted by S and J, but does not influence j 
their motion), moves in the same plane as S and J; the restricted problem 
of three bodies is to determine the motion of the body P, which is generally 
called the planetoid . 

Let my and be the masses of S and J, and write 


jf'-Hh.jL 

r — rv n < 


m. 2 


SP JP • 


Take any fixed rectangular axes OX, OY, through 0, in the plane of the! 
motion ; let (X, Y) be the coordinates, and ( U, V) the components of velocity,; 
of P. The equations of motion are 

(PX_dF d?Y _dF 

df?~bX’ dt*~dY’ 

or in the Hamiltonian form, 

dX_dB dY_dH dU 9 H dF__01? 

~dt~dU’ dt~dV‘ dt~ dX’ dt~ dY’ 

H=i(0'+V*)-F. | 


where 
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Since F is a function not only of X and Y but also of t, the equation 
jEf~ Constant is not an integral of the system. 

Perform on the variables the contact-transformation which is defined by 
the equations 

Y _dW v _dW _dW _dW 
dU’ dV’ u ~dx’ V ~dy’ 

where W = U (x cos nt — y sin nt) + V (x sin nt + y cos nt), 

and n is the angular velocity of 8J. The equations become 

dx _dK dy _ dK du _ ^dK dv dK 

dt du * dt~ dv * dt ~~ dx 9 dt dy 9 

where (§138) K = H 

= \ (w 2 + w (uy — vx) — F; 

it is at once seen that x and y are the coordinates of the planetoid referred 
to the moving line OJ as axis of x, and a line perpendicular to this through 
0 as axis of y. F is now a function of x and y only, so K does not involve t 
explicitly, and 

K — Constant 


is an integral of the system ; it is called the Jacobian integral * of the restricted 
problem of three bodies. 

Another form of the equations of motion is obtained by applying to the 
last system the contact-transformation 

dW dW dW dW 

X ~du’ V dv ’ Pl ~d qi ’ P *~dq 2 ’ 
where W ~q x (u cos sin q 2 ). 

The new variables may be defined directly by the equations 

ft -OP, = Pl = j t (OP), p, = OP*j t (POX), 


and the equations of motion become 

dq r _ dJS 
dt ~ dp r ’ 


dp r 
dt 


a h 

dqr 


(r = l, 2), 


where H — \ (p* + J — nps — F. 


Another formf is obtained by applying to these equations the contact- 
transformation 

dW dW , _ „ ' 

Pr-* n > 9r ~dpr ( r “ 1 >2), 


dqr’ 


where 


F -A}**, 


* Jacobi, Gomptes Rendw, nr. (1836), p. 59. 

f Adopted by Poincare in his Nouvclles mitkodes de la M€c . Ctleste. 
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where u denotes a current variable of integration, 
written 


These equations may be 


f pf- 2 1 y 

M-* + *-g0 1 


P2 = P2, 


l- 


qi — arc cos -j ■ 


iL 


1 -&L.) 
Pi' 1 ) 


?2 ' = ® 2_arccos 


?v 

<h 


- 1 




and it is easily seen that qf is the mean anomaly of the planetoid in the 
ellipse which it would describe about a fixed body of unit mass at 0, if 
projected from its instantaneous position with its instantaneous velocity ; q 2 

is the longitude of the apse of this ellipse, measured from OJ ; pi is a- } and 

jp 2 is {a(l — e 2 )}^ where a is the semi-major axis and e is the eccentricity of 
this ellipse. H does not involve t explicitly, so H = Constant is an integral 
of the equations of motion, which are now 

dq£_dff dpr _ dH 

dt~dp r '' dt ~~ dq r ' V ’ h 

If we take the sum of the masses of S and J to be the unit of mass, and 
denote these masses by 1 — p and p respectively, we have 


H-h(pi 2 + J) np 2 gp* 

This is an analytic function of p/, p 2 \ qf, q 2 \ p, which is periodic in q x ' and q 2> 
with the period 2n r. Moreover, to find the term independent of p in H, we 
suppose p to be zerof; since SP now becomes q u we have 


H 





‘ “ n P* * 

“Pi 


Thus finally, discarding the accents, the equations of motion of the restricted 
problem of three bodies may be taken in the form 


dq r __ 3 H dp r _ 3 H 

dt ~dp r * dt ~ 3 q r 


(r- 1, 2 ), 


where H can be expanded as a power-series in p in the form 

IS « J?o + pHi + (P *f •••> 

and H 0 = --~-np 2} 

while Hi , H 2 , ... are periodic in q x and q 2 , with the period 2n r. 

The equations of tins 4th order system may be reduced to a Hamiltonian 
system of the second order by use of the integral H = Constant and elimina- 
tion of the time, as in § 141. 


23—2 
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163. Extension to the problem of n bodies . 

Many of the transformations which have been used in the present chapter 
in the reduction of the problem of three bodies can be extended so as to 
apply to the general problem of n bodies which attract each other according 
to the Newtonian law. In their original form, the equations of motion of 
the n bodies constitute a system of the 6nth order ; this can be reduced to 
the (6w — 12)th order, by using the six integrals of motion of the centre of 
gravity, the three integrals of angular momentum, the integral of energy, the 
elimination of the time, and the elimination of the nodes. 

The reduction has been performed bv T. L. Bennett, Mess, of Math . (2) xxxiv. (1904), 
p. 113. 


Miscellaneous Examples. 

1. If in the problem of three bodies the units are so chosen that the energy integral is 

\ (V! 2 + 2? 2 2 + ^3 2 ) = " + - + 

2 v ' **23 r 3 i r 12 r 9 

where r 12 is the distance between the bodies whose velocities are v 1 and and if r is a 
positive constant, shew that the greatest possible value of the angular momentum of the 
system about its centre of gravity is § r. 

(Camb. Math. Tripos, Part I, 1893.) 

2. In the problem of three bodies, let $ be Jacobi's function, let Q be the angle 
between any fixed line in the invariable plane and the node of the plane of the three bodies 
on the invariable plane, let i be the inclination of the plane of the three bodies to the in- 
variable plane, and let rj be the area of the triangle formed by the three bodies. Shew that 

do. _k 
dT~i’ 

1 j M _ l)h 

sin i dt $ 2 J 5 

where k is the angular momentum of the system round the normal to the invariable 
plane, (De Gasparis.) 

3. Let the problem of three bodies be replaced by the problem of two bodies p and p' 
as in § 160 : let q x and q 2 be the distances of p and p' from the origin : let q 3 and y 4 be 
the angles made by q x and q 2 respectively with the intersection of the plane through the 
^bodies and the invariable plane ; let p x and p 2 denote pq x and pq % respectively ; and let p z 
and pi be the components of angular momentum of p and p respectively, in the plane 
through the bodies and the origin. Shew that the equations of motion may be written 

dp r ’ dt 3 q r 

where S— Constant is the integral of energy. 


fr-1, 3, 4), 

(Bour.) 
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4. Apply the contact-transformation defined by the equations 

<i\ = to* - ft) 2 + (ft - ft) 2 + (ft - ft) 2 }*, 
ft' = Kft - ft) 2 + (ft - ft) 2 + (ft - ft)*) 4 . 
ft ,= {(ft - ft) 2 + (ft - ft) 2 + (ft - ft) 2 } 4 , 
ft' = (ft + *ft) + (ft + *ft) + &3 (ft + ! ft)> 
ft' =e lft + ft?6 + ftfti 

ft'=»ilft + «2ft + »i3ft, 
ft' = ”»lft+»J 2 ft+OT3g 8 , 
ft' =TO 1 ft+ ni 8 ft + W 3 ft, 

, ft (ft + tft) 4- g, 2 (ft + i qj ) + a 3 (ft + tft) 

&i (ft+ift)+6s (ft+*ft)’+6 3 (ft+ift)’ 

/V= 2 ( ,, = 0 . x * 2. •••> 8). 

fc=0 v<lr 

(where i stands for V - 1 and a l9 a?, a 3 , b l7 b 2 , b 3 , c l9 c 2 , c 3 are any nine constants which 
satisfy the equations 

a i"b a 2“t-fl3=0 , Ci+C2HrC3=0, a<j>b$ — a§b 2 ~\) 9 

to the Hamiltonian system of the 18th order which (§ 155) determines the motion of the 
three bodies. 


Shew that the integrals of motion of the centre of gravity are 
2o' - - qi = pi = P: =pi = 0. 


Shew further that when the invariable plane is taken as plane of xy, the variable pi is 
zero, and that the integral of angular momentum round the normal to the invariable plane 
is 

piq{ where k is a constant. 

Hence shew that the equations reduce to the 8th order system 


where 


dq r r __ *dH dpi _ cff 

dt ~~ dpi 9 dt ~~ bqi 




2m 2 m z * r q 2 qi 


gp+qp-qi* 

2m l 


(r=0, 1, 2, 3), 


+ 2 ~ {pi («i — hi qi) + ^ 1 } ijp (#3 — h fa) ” ( a 2 - &20o )]* — 2 ~~r 

m i l?3 $2 J 


Reduce this to a system of the 6th order, by the theorem of § 141. (Bruns.) 
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THE THEOREMS OP BRUNS AND POINCARE 

164. Bruns' theorem. 

(i) Statement of the theorem. 

We have seen (§155) that the problem of three bodies possesses 10 known 
integrals : namely the six integrals of motion of the centre of gravity, the 
three integrals of angular momentum, and the integral of energy ; these are 
generally called the classical integrals of the problem. Each of them is an 
algebraic integral, i.e. is of the form 

fiSh, j? 2 » q*,Pi 9 p*> t) = Constant, 

where / is an algebraic function of the coordinates (q u q 2 , p 1} ...,p Q ) 

and of t. 

Efforts have frequently been made to obtain other algebraic integrals of 
the problem of three bodies independent of these (i.e. not formed by combina- 
tions of them), but without success; and in 1887 Bruns* shewed that no 
such new algebraic integrals exist ; in other words, the classical integrals are 
the only independent algebraic integrals of the problem of three bodies. 

It may be remarked t that the non-existence of algebraic integrals does not necessarily 
imply great complexity in a system. One of the simplest of differential equations,* namely 
the linear differential equation with constant coefficients 

- 0*1 + /*2) B + Ml /*2 X « 0, 

has no algebraic integral except when is a rational number, in which case the first 
integral 

— = Constant 

can be transformed into an algebraic integral. 

(ii) Expression of an integral in terms of the essential coordinates of the 
problem . 

We shall now proceed to a proof of Bruns' result, considering first those 
integrals which do not involve t explicitly. 

* Berichte der Kgl . Sachs. Ges. der Wise. 1887, pp. 1, 55; Acta Math. xi. p. 25. Cf. also 
Forsyth, Theory of Differential Equations , Yol. m. (1900), Ch. xvii. 

+ r,F_ X. Bohlin. Astron. lakttaoelser och Un ders. a Stockholm# Ohserv. ix. {1908), N r 1. 
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The equations of motion of the problem may (§ 160 ) be written in the 
form 

^ = 1?, (r= 1, 2, 6)...(1), 

at cp r clt oq r 

where 

H = T — U 9 

T = IJl ^ + p * + p ^ + Jp (p * 2 + p * + p ^' 


U = niiWu iqi 1 + q£ + q,r) = 

+ n \q^+q^ + J^-( qi q i+M ,+ qa q e )+ ?/+?/) 


-i 


'{ 


+ m. 2 mAq*+q*+q£- 


2 m l 


We shall write 
so that 


o \ - .> 

(fc?4+ ?*?.+ M«) + ( m ^r~) (9i 2 + ft 2 ) j- , 

, _ m 3 (m, + m-,) 

** + m-r, ’ ^ »i x + m . 2 + ?h 3 ' 

^■! = ^2 = /x 3 = /A, /^4 — /^.) = /A} = /■** ; 

T= S ^ . 

Let the coordinates of the three bodies be (g/, j/, g./) 3 (j/, 5,/, <7,/), (gv', <//> ffA, 
and let m*<j/ = p/, where & denotes the greatest integer contained in J (r -f 2) : 
the integrals whose existence we propose to discuss are of the form 

<£(?/> ft', •••, ft', Pi, = 

where a is an arbitrary constant and <f> is an algebraic function of its 
arguments. The formulae of § 160 enable us to express the variables 
(ft', ft\ •*., ft', Pi, as linear functions of (ft, q 2 , ft, p l3 p 6 ): we 

shall therefore, on making these substitutions in the integral, obtain an 
equation 

/(ft, ft, ...,ft,pi, ...,Pa)«a ( 2 )* ! 

‘if the integral <f> is compounded of the integrals of motion of the centre oi 
gravity, f will evidently reduce to a constant ; if not, f will be an algebraic 
function of the variables (ft, .... ft, p lt . . . , p 6 ). We have to enquire into the 
existence of integrals, such as (2), of the equations (1). 

(iii) An integral must involve the momenta. 

We shall first shew that an integral such as (2) must involve some of tht 
quantities p , i.e. it cannot be a function of (ft, ft, ft) only. 

For suppose, if possible, that the integral, say 

/(ft, ft, •••,?«) 888 | 

does not involve (p l9 p. 2} p 6 ). Differentiating with respect to t, w r e have : 

0= 2 f-q r = I ¥■&, 

r=l 9ft r=l 9ft* P*r 
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and therefore the equations 

£--0 (r = 1, 2, 6) 

dq r 

must be satisfied identically; that is, f does not involve (q u q 2 , q e )> and 
so is a mere constant. 

(iv) Only one irrationality can occur in the integral . 

As the mutual distances of the bodies are irrational functions of 
(q l9 q 2 , .... q 6 ), the function U will be an irrational function of these 
variables. Denoting by s the sum of the three mutual distances, it is easily 
seen that the mutual distances can be expressed as rational functions of the 
seven quantities (q l9 q 2 , q 6 , s); in other words, the irrationalities involved 

in the mutual distances are all capable of being expressed by means of the 
irrationality of s ; we may therefore suppose that U is expressed as a rational 
function of (q l9 q 2 , q 6} s ). 

Now the function / is algebraic, but not necessarily rational, in the 
variables^, ...,q 6 ,p l9 p 6 ); let the equation (2) be rationalised, and let 

the resulting equation be arranged in powers of a, so that it becomes 
a m + a m ~ l fa(q ly q. 29 ...>q 6 ,p l9 p 6 ) + + 

q S >Pi, ^ o ...(3), 

where <f> l9 fa, 4>m are rational functions of (q 1} q 9 , p l9 p«). If this 

equation is reducible in the variables (q l9 q 6 , p l9 p 6 , s), i.e. if it can be 
decomposed into other equations, each of the form 
a! + a l '' 1 fa(q 1) ...,q 6 ,p 1 ,... 9 p 6 ,s) + ... + fa(q 1 ,...,q ii ,p 1 ,...,p 6 ,s) = 0...(4 s ) 9 

where fa, ^ 2 , are rational functions of (q l9 q 6j p l9 ...,p 6 , s), then one 
of these last equations will give the value of a which corresponds to equation 
(2), and we shall consider this equation instead of (3). As the type of 
equation represented by (4) includes the type represented by (3) as a 
particular case, we shall suppose a to be given by an equation of the form (4), 
irreducible in (q l9 q 6 , p l9 jp 6 , $ ). 

Differentiating with respect to t, and using equations (1), we have 

a!~ l (fa, H) + a*~*(fa, ff) + ... + (fa, B) = 0 (5), 

where (fa, H) denotes as usual the Poisson-bracket of fa. and H. 

We shall first suppose that the expressions (fa, H), which are rational 
functions of (q l9 q e , p l9 p 6 , s ), are not all zero. Then equations (4) 
and (5) have one or more common roots a 9 and consequently equation (4) is 
reducible in (q l9 q 2y q e ,pu s); but this equation is irreducible, and 

therefore this hypothesis is inadmissible, and the quantities (fa, H) are all 
zero. This implies that all the coefficients (fa, fa } fa) in equation (4) 
are integrals of the equations -1): and hence the integral f can he com- 
pounded algebraically from other integrals, which are rational functions of 

(a%» a&> Pit §)• 



164] The Theorems of Bruns and Poincare 361 


(v) Expression of the integral as a quotient of two real polynomials. 

We need therefore henceforth only consider integrals of the type 

/(?1, ?*, •••> q^Pi> ---> jPe, *)=.<* (6), 

where /is a rational function of the arguments indicated. The form of/ can 
be further restricted by the following observation. If in the equations of 
motion we replace q r , p r , t by q r k 2 , jp r fc -1 , and tf<?, respectively, where k is any 
constant, the equations are unaltered. If therefore these substitutions are 
made in equation (6), this equation must still be an integral of the system, 
whatever k may be. 

Now / is a rational function of its arguments : it can therefore be ex- 
pressed as the quotient of two functions, each of which is a polynomial in 
(ji, 92 ; 9s, Pi, ••• j P &9 s). When in these polynomials we replace q r , p r , s 

by q r te, p r k~ l , sk-, respectively, the function / will (on multiplying its 
numerator and denominator by an appropriate power of k) take the form 

, Afr + AxiT* + ... ±A p 
•' = B^kfl + B 1 k^~ 1 + ... + £„ 

where (^4 0 , A u B q ) are polynomials in (q u q e , p u p e , s ). Since 
dfjdt is zero, we have 

(B'ki+B^-' + ... + B q ) (^kP + ... + ^ 

- (A 0 kP +A 1 k*-' + ...±A p ) @^+-- + ^) = 0. 


Now k is arbitrary, so the coefficients of successive powers of A? in this 
equation must be zero; and therefore 


(0=B, 


dA o . (IEq 

■ ““ -A 0 


dt 

dA 


dt 

dA, 


dB 0 


— » 0 D A A ****1 

— n, M.! “ -&o -jr 


dB l 


dt 


dt 


dt 


dt 


0 -A 


a i 

dt 


__A §Bq 


These (q +p + 1) equations are equivalent to the system 

1 dA 0 1 dA x _ 1 dA p ^ 1 dB 0 _ _1 

A 0 dt A x dt A v dt B 0 dt B q dt 

from which it is evident that each of the quantities 


At A.o. An Bn Bt 
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is an integral : and thus we have the result that any integral such as f can he 
compounded from other integrals, which are of the form 

S s i Si = Constant, 

where each of the functions G u G 2 is a polynomial in its arguments , and is 
merely multiplied by a power of k when the variables q r , p r > s are replaced 
respectively by q r k 2 a p r k~ l , sfc. We need therefore only consider integrals of 
this form. 


It may further be observed that the functions Gt and G 2 may, without loss 
of generality, be taken to be free from imaginaries. For if P and iQ denote 
the real and imaginary parts of an integral 

p + iQ = Constant, 


we have 


dP . dQ . ,, 

Hi + ^ "St ~ O' identicall y* 


Since the differential equations are free from imaginaries, it follows that 
dP/dt and dQ/dt are free from imaginaries : and so dPjdt and dQ/dt must be 
zero separately. Hence P and Q are themselves integrals, and every complex 
integral can be compounded from real integrals. We shall therefore hence- 
forth assume that GJG 2 is free from imaginaries. 


(vi) Derivation of integrals from the numerator and denominator of the 
quotient. 

It may be the case that the function G x is resoluble into a product of 
irresoluble polynomials in (p 1? p 2 , ...,p 6 ), the coefficients in these polynomials 
being rational functions of (q lt q 2 , q H> s). Let yfr be such a polynomial, and 
suppose that it is repeated X times in Gi : and let x denote the remaining 
factors of G lf so that 

When Gi is irreducible, we shall of course have G 1 = yfr, and x — 1- 


The equation 

dt \GJ 

gives 

yfr dt % dt G» dt ’ 

or 

dt Y \XG 2 dt Xx dt )' 


Now dyfr/dt is polynomial in (p l} p 6 ), and yfr is also polynomial in 
(pi, of order less by unity than the order of dyfr/dt Also, yfr has no 

factor in common with G 2 or %. Hence we see that 

1 dG 2 1 d% 

\G 2 dt X% dt 
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must be a polynomial in (p lt of order unity: denote this polynomial 

by a : then we have 


dyjr 

~di 


= co'yfr. 


It may be shewn in the same way that each of the other irreducible factors 
of G x satisfies an equation of this kind. Denote the various factors of G x by 
yjr', ty", ... , so that 

, 

and let the equations they satisfy be 

_lif. / lif. „ 

-f' dt 

then we have 


1 dG x fjb dy}r' v d^fr" , „ 

7S. -dt=V-dr + f»-dr + -=l J '' 0 + vo> +••• = “ say. 




where to is a polynomial in (p lf p 6 ), of order unity, and rational in 
(q l9 ... 3 j 6 ,s). Thus (? 2 satisfies the equation 


dG, 

dt 


= 


and therefore (since G x /G 2 is an integral), (? 2 also satisfies the equation 


dt 


As Gi and G 2 satisfy the same differential equation, we shall in future use 
<j> to denote either of them : so <j> is a real polynomial in (p lf q x , a), 

which satisfies the equation <j> = a ><£. 

Now 0 is merely multiplied by a power of k when q r > Pr> s are replaced 1 
respectively by q r lc\ p r kr\ sk 2 : since 

w 0 r=l P tyr dq r J 7 

we see that a> is multiplied by k~ 3 when this substitution is made. It follows 
that co cannot contain a term independent of (p lt . . . , p 6 ), since such a term 
would be multiplied by an even power of k; © is therefore of the form 
a) = a> x p x 4- co 2 p 2 4 ... 4 o) 6 pfi, 

where each of the quantities oo r is homogeneous of degree — 1 in the quantities 
(ju ... , ^ 6 , a). 

Further, let one of the terms in <f> be of order m in (p lf ... ,p 6 ) and of order 
n in (q Jf ..., q 6} s), while another term is of order m in (p u . . . , p 6 ) and 6: 
order ri in (q 1} ..., q 6 , s): since these terms are multiplied by the sams 
power of k when the above substitution is made, we have 

-m + 2» = -w / + 2?? y , 


so m — ra' is an even number. Hence <f> can be arranged in the form 

= 00 4 <j> 2 + <f>4 + • • • i 
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where ft denotes the terms of highest order in (p u $2 denotes terms 

of order less by two units in (p ls . . . , p G ) than these, and so on: and each of 
the quantities ft is a polynomial in (p 1} q u ...» q 6 > $)> homogeneous in 

(ft, and also in (q l9 q 6 ,s). 

We shall now shew that when ft does not invohe s, <f> can'be made into an 
integral by multiplying it by an appropriate rational function of (q 1} q^)- 

For suppose that ft does not involve s: the equation 


d<f> __ 


dt 


= cocj) 


or 


#0 , 


4- 4* = 4* ft> 2 p 2 4- . . , 4- (ft 4- ft 4- . . .) 


^ dt 


gives, on equating the terms of highest degree in (ft, 

r=l Mr 

Now ft may contain p e as a factor: in order to take account of this case, 
write ft = ft* ft', where ft' does not contain ft as a factor, and where as a 
special case we may have k = 0, ft' = ft. Substituting ft* ft' for ft in the 
differential equation, it becomes 

^ £ IK "<*^+ •••+•*«>*'• 

r=l Mr Oq r 

Let ft" denote those terms in ft' which do not involve ft ; equating the 
terms which do not involve ft on the two sides of this equation, we have 

2 ~ = (®iPl + ... + ®*Pj) </>„"• 

r—lMr tKjfr 

It may he that ft" is a mere function of q l9 q 2 , £ 0 , say equal to It; in 
this case we have 


or 


IdR 

Prdq r 


ftf Q&y ~ 


— co r R 

1 a r 

R dq r 


and therefore 


~-(^» r ) = |-(^a , 8 ) 


(r=* % 5) 

(r = 1, 2, 

0% s = 1, 2, .... 5). 


Supposing next that <£/' does involve some of the quantities (pi, ...,p 5 ), 
it may involve p s as a factor: to take account of this case, we write 
4>t" =Ps K 4><T, where does not involve p s as a factor. The equation now 
becomes 

2 lLlk~ = (? , iPi + ... + ®*p s ) 

r=l /*r oq r 
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Let <£ 0 iv denote the terms in <pi" which do not involve p e : equating the 
terms which do not involve p B on the two sides of this equation, we have 


r = iPr <lq r 


+ <*iPi) <f)j 


Proceeding in this way, we ultimately arrive at the alternatives, that 
either • 

?) B 

or else a function exists, which is polynomial .in q lt ..., q e ,pi,p B , homo- 
geneous in qi, ..., q s and also in p 1: p->, and is free from any factors which are 
mere powers of p l and p s , and which satisfies the differential equation 

~ sp + — tp = (®iPi + (0 2 p 2 ) yjr. 

Pl IH dq. 2 r 

Now let -\fr = api + bp i + cpi^p, + ... ; 

equating coefficients of pi +l and p 2 l+I on the two sides of the last equation, 
we have 

_ 1 da = i_ M 

Pi a 3q, ' p%b dq B 

The quantities a,b,c, ... are polynomials in (q u q.,, ...,qi): they may have 
a common polynomial factor Q, so that 

a — a Q, b = b'Q, etc. 

Let = a! pi + V pi + c'pi~ x p 2 4- ..., 

so that ijr = Q\Jr'. 

Then 


1 fPi W { P% = J:fP}<hk + P? <tt) _I (£} HQ. + P* 

■ty' \p! 3 q x pt dqj ifr [fp dq l fp dqj Q \pi dqi p*dqj 

_1_ dQ 
Qp s 


( 1 3Q\ , / 1 dQ\ 

Pl + \ e ° 2 ~Q^ WJ p * 


where 


*>1 = 


= UiPi + Wp 2J say, 
1 9 a! 


M 1 ® 


02 = 


1 BV 
fjb 2 b' Bq 2 


so 


*§£+£ f-W S+ -Wf. 

Mi OQi M 2 0?2 


The left-hand side of this equation is a polynomial in (q l9 q v q 6 ^ 
p lt p 2 ) ; but if a ' contains q l9 then a \ contains a' ? or some factor of it, as| 
a denominator. Hence ty' must contain a', or some factor of it, as a factory 
But this is inconsistent with the supposition that a!, b', ... have no common; 
factor. Hence a f cannot involve q l \ and therefore is zero. Similarly 
0 2 is zero. 
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_ dQ 
0>1 ~ Q/h d qi ’ 


1 dQ 
Qu S 3 $2 


and therefore 




which is the same as the alternative previously noted : so this equation is 
true in any case 

Similarly we can shew in general that 


and hence we may write 


£- (jb-COr), 

oq r oq 8 


^-R dq r ’ 


where B is some rational function of (q u q 2 , ..., q 6 ). 

Thus we have 

^ p r 1 dB 

G>lPl + M2P2 + • • • + OOqPq = 2 * — - — 


=1 pr B dq r 


— T i dB dqr 

~~ r =i B dq r dt 3 

14J dR 
<f> dt B dt 


and therefore ~ = Constant. 

Thus <j> can be transformed into a constant , by multiplying it by an 
appropriate rational function of q ly q 2 , ..., q 6 , namely 1/B; which is the 
required result. 

If therefore the terms <£ 0 in G l and G 2 do not involve s, we can transform 
Gi and G 2 into integrals, by multiplying them by appropriate rational functions 
of (q x , £2, • • - , ?e) ; aj id hence, if it can be shewn that the terms <f) 0 in G 1 and G 2 
do not involve 5, we shall have the result that any algebraic integral of 
the problem of three bodies can be compounded from integrals which are 
polynomial in (p lt p 2j . . . , p e ) and rational in q 1} q 2 , q 6> & 

(vii) Proof that <f> 0 does not involve the irrationality s. 

The case in which <£ 0 involves $ is not included in the above investigation.. 
We shall however now proceed to shew that no real function <f> 0 , which satisfies 
an equation 

2 + ••• + <£0, 

r=l pr Oqr 

can involve s ; and hence that the functions <j> 0 occurring in our problem do 
not involve s, so that the above result is quite general. 
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For suppose that a function <£ 0 ^exists, which involves s and satisfies the 
above differential equation. When the 8 values of s are substituted suc- 
cessively in <f > 0 , <f> 0 will take a number of distinct values ; let these values be 
denoted by <£ 0 ", ... ; they satisfy equations of the form 


4 Pr , 

z, — -5 — = Q) < 2> 0 , 

*=1 Pr Ctq r 


| PrdfrT 

r=l pr tyr 


jf 1 rt 

= *> <Po 3 


where co\ <*>", ... are. the values of a> when the values of s corresponding to 
4>q, ... respectively are substituted in it. 

Let — 


Then we have 


Iv &/1 1 d $" 

^ r — 1 Pr dq r r - 1 Pr \^o 

— u> *4* co" 4- ... 

*11, 

where H is a linear function of (p l3 p 2 , ^ e ), the coefficients being rational 

functions of (q l9 q 2 , ..., g 6 ). 

Now <t>, from the manner of its formation, is a rational function of 
(#i , q 2 , ..., g 6 ), not involving 5 : and it is clearly a polynomial in (p a , p 2 , . . . , jd 6 ). 
So we can apply to <E> the results already obtained, which shew that (on 
multiplying <f> by some rational function of q ly q i9 ..., q 6 ) XI is zero, and 
therefore that <3> satisfies the equation 

X !-=0. 

. r=l pr Oq r 

This is a partial differential equation for <£> : there are 6 independent 
variables, and 5 independent solutions can at once be found, namely the 

quantities } ... ; It follows that <E> is a function 

V Pi pZ ' \ pi p6 J 

only of the quantities 

(l&-m (»-«), „,y.. 

\ Pi Ps J \ Pi PiJ 

Now the factors of 4> differ from each other only in that different roots s 
are used in their formation : so when such a relation exists between 
(?i> <? 2 > -*•>.?«) that two of these roots s become equal to each other, then 
two factors of <I> will become equal to each other; hence if <I> = 0 be regarded 
as an equation in jp*, at least two roots will become equal to each other. 
When this relation 

f<&, .?*> — . 9«) = 0 

exists between (q x , q s , q s ), we shall therefore have d(p/dp 1 = 0; and similarly 
34>/0jj S) 9<t>/0p e will each he zero. 
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Since 3> is homogeneous in (p lt p«, .... p e ), the equation 
34> 0$ , 8<P . 

^S + ^s + - +y ‘S" 0 

is equivalent to <I> = 0 : so <l> = 0 does not constitute an equation independent 
of the equations 0<t>/3p 1 = 0 3 Q?/dp 6 = 0. 

If small variations are given to the variables which satisfy the equation 
d? = 0, their increments are connected by the equation 

> s ^ 

-03',.+ ; 


A {lq r Sqr+ dp r SPr )~°’ 


dp r 

but if (q l9 q 2 , q 6 , p l9 • ••> Pe) satisfy the equations 9<J>/8p r == 0, this equation 

becomes 

6 0d> 

r= 1 v<[r 

and this relation between the increments Sq r must therefore be equivalent to 
the relation 

1 f£s ?r = 0. 

r=i dq r * 

Hence the equations 

d//3gi _ d//% _ df/dq e 
d<P/dq 1 3<I>/3 q s 3<D/3 q, 

are consequences of the equations d$?/d p r = 0; and so, since 2 — is zero, 

r=l pr Oq r 

we have (for sets of values of q l9 q 2 , q 6 , p li which satisfy these 

equations) 

2 *¥ = 0. 
r = 1 /V vQr 

The equations /= 0 and 2^ ^ = 0 are therefore algebraically derivable 

from the equations d<P/dp r = 0. Now the actual values of (j lf are 

of no importance in this algebraical elimination; so we can replace q r by 
(?*• +p r t/fi r ) in all the equations: and thus we see that the equations 


/(*+£(, ...,s. + »i).0 > 


are algebraical consequences of the equations 

Sp r ® (?1» ?*, , p*)~ i. •••» ?«>#, ...,JJ 6 ) = 0 

(r = l,2,...,6).. 
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Hence the result of eliminating t between the equations 

must be an algebraic combination of the equations 
3 td 

•••> Pit r-*» Pe) ~~ ^(^i> •••> ?6. pi> •••> i>e) = 0 

(r= 1, 2, 6). 

Now one such algebraic combination of these equations is 
<£(gi, q*,Pi. ...,i? 6 ) = 0; 

for it can be derived by multiplying the equations by(p lJ p 6 ) in turn, and 
adding them. We shall shew that it is the eliminant which has just been 
mentioned. 

For let the eliminant in question be denoted by M* ; then the equation 

« S'P.N A 

must be a combination of the equations 

«d I ±fspr + i i fc V ( 8} ,+i-% + &s.)-0. 

r=i Pr dq r r—i s—i V* oq r dq 8 \ f*s / 

Since the latter equation inyolves &£, we see that it cannot enter into the 
combination : and so we have 

,dV./d qi __dV/dq 2 _ _ dV/dq* t 0* . - 0 

Vldq^df/dq*-'"- df/dq*’ dp r ^dqv ^ ’ 

The identity of these equations with those which have already been found 
for <I> shews that the equations <1>= 0 and ^=0 are equivalent. Hence 4> = 0 
is the eliminant of the equations 




Now the equations f(q lt q 2 > ..., q 6 ) = 0, which are the conditions that the 
equation for s may have equal roots, can easily be written down : and this 
result enables us then to find all possible polynomials <t>, and hence, by 
factorisation of d>, to find all pqssible polynomials <j> 0 . 


w. d. 


24 
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The eight roots s are the eight values of the expression ±r 1 ±r 2 ±r Si 
where r 1: r 2t r 8 denote the mutual distances : so we may have two roots s 
equal as a result of any one of the equations 

y\ = 0, r 2 = 0, r 3 = 0, r 2 = ± r 8 , r 9 =*±r l9 r x — ±r 2y ± r 2 + r 3 = 0. 


The equation ^ = 0 gives 
and the elimmant of 


?i 2 + qi + # 3 2 = 0 ; 


and 


is 




so the value of d> arising in this connexion is 

4> = (Mi _ Ml)* + (Mi _ fejfeV + _ 2s&Y . 

\/*2 Mi ) \fh Ms / \Mi Ms / 5 
this expression is not resoluble into real factors, and therefore no real poly- 
nomials xf> 0 can arise from this source. 

A similar result can be deduced in connexion with the equations r 2 =0 
and r 3 = 0. 

Consider next the equation 

r* = ±r 9 ; 

it can be written in the form 

+ * * + *■’ + <s * + «■+«•«•> + (srsJ <« * + *■’ + « 


or 2 ( 2l g 4 + ?a9s 4- ?,?«) - ^ (?x 2 + ? s s + ?/) = 0. 

Replacing q r by (q r +p r tjpr), and forming the discriminant with respect 
to t of the equation thus obtained, we find 

* - 1 2 (?i?4+9*<?*+2*?«)+^^(<?i g +2 a *+S**)} 

y (g (P& + m 4 , Pi , ftft) 

1 \/» l/ft A4ft» /<»/*•/ OTj+JHsV/t,* ft,* ft,*/) 
fftfr , g4Pi , g>P» t g»p» t g 3 j>» , g«p» m, -m, / gl pt ftp, ftpAj* 
lft« A*1 /*> fts ft. ft, JBj + mgVpa ^ ft,/)* 

This expansion cannot be factorised into polynomials linear in 
(Pi,Pi> so no functions ^ can arise from this source. 
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Similarly it may be shewn that ho polynomials fa can arise in connexion 
with the equations r s = ± r lt r 2 = ± r 2 . 

Lastly, the rationalised form of the equations 

r x ±r % ±r 9 = 0 

is (r s 2 — r 2 s 4* n 2 ) 2 — 4r s V 1 2 = 0. 

When is zero, this case reduces to that which was last discussed : and 
since the polynomial <I> is not resoluble in this special case, it cannot be 
resoluble in the general case. 

Thus finally, no real polynomials fa, involving a, com exist. 

Summarising the results obtained hitherto, we have shewn that any 
algebraic integral of the differential equations, which does not involve t, is 
an algebraic function of integrals <}>, each of which can be written in the 
form 

$ 0 + $2 + <£ 4 + *•*> 

where fa is a, homogeneous polynomial in the variables p, say of degree k, 
and a homogeneous algebraic function of the variables q, say of degree l : 
fa is a homogeneous polynomial in the variables p, of degree (A — 2), and 
a homogeneous algebraic function of the variables q, of degree (l — 1) ; fa is 
a homogeneous polynomial in the variables p, of degree (k — 4), and a 
homogeneous algebraic function of the variables q, of degree (1 — 2); and 
so on. 

(viii) Proof that fa is a function only of the momenta and the integrals 
of angular momentum . 

We shall now proceed to shew that an integral fa characterised by these 
properties, is an algebraic function of the classical integrals. 

The equation 

g-o, « £(&*+ 

at r=l \pr oq r 

gives on replacing <j>h y fa + fa + fa + and equating terms of equal degree, : 

o-l^a, 

r-l&lr Pr 

r=ldqr Pr Qp r dq r 


q = 4 dfa p r . d XT 

' fZl dq r fir dpr dqr’ 

r=l 0Pr aq r 



dqrdpj 


24— 2 
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The first of these equations is a linear partial differential equation for 0 O 
which can at once be solved, and gives 

00 -2*3 > ••• ) P«> Pa p 2 > •••> P*)> 

(r- 2, 3,. ..,6). 


where 


P - 9rPi PrQl 
T Pi Pr 


Let the expression of fa in terms of the variables q lt P 2 , ... r P«, Pit 
be 02 ($17 P$j ••• , Pe> Pi> •••> JPeX 


we have 


or 


| £-?&+ 2 where 

3^1 3§i r ^dq r dq 1 Pi PrPi 

302 | y 302 fhPr 

3 9i ^=2 3y r jL r pi 

P 1 3/2 = 4 Prdfa^ % 300 317 

Pi 3^1 y=sl Pr 3^ r=l3p r 3^r 


Integrating we have 

p - *.». 

so there can be no logarithmic terms in f Xdq x , where 


6 000 927 


X= 2 , expressed in terms of gr lf P 2 , P 9 ,p If p 6 , 

r=lOPr vqr 

_/3/» , | <y» gA3ff 4 p/o y» gi\ 9CT 

V3pi ,= 2 3P* Ml/ r=2 V 3?r 3-Pr Mr/ 3?r 

= I 3/; 3P, | ^ L fq 1 ^£_qiSU\ 

r=l tyr dq r r = 2 3-Pr \Ml 3?1 Mr 3?r/ ' 

If F denotes the expression of 17 in terms of the variables 

?i» -P 2 , — , -Ps.Pi, -.,!>«• 


we have 


.... W_3T_ * 3F P , 


F-^jb- fr>i) “<i F-F-SFr* 5 '- 

3jr Pi 3P r 0^2 0^ r=s3PrPr 

The terms in X which may give rise to logarithmic terms in Jxdq l are 

now seen to be 

r-*3Pr 


2 </. (PrF p rgl « 3F p, g t pi 3F ) 

^r iMrJPi f*rPi t=i$Pt M* MrMl 3jP r j" ’ 


so the terms which may be logarithmic in jxdqj are 

+ J*.gF r £iakI ,,r ' 1, ‘- 
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Now V is a sum of three terms, each of the form (A + Bq x + Cqf) 
Taking each of these terms separately, we have for the transcendental part 
of the last expression 

4 M. Pl. 1 ™ a ; n + B 
r-tdPrflrPi -0 (&-iAC) l 

■ HUa-LgM 

T-t-tdP'UrP.PiZC'J-ClP, (P-tAC ) i 

r = 2 dP r PrVn 2(7 V — (7 dP r ( B * — 4l4(7)^ 

Thus for each of the fractions ( A + Bq x + Cq?)~^, we must have 

C 4 ¥o Pr 4 | 9/q prflr | S# | 3/t j>i , 3 J = Q 

j*=2 8P r P>rPi r~ 2 *=2 9-Pr prpgPl 8P 9 r=2 8 P r Prfh. 8P r 

Now for the first of these fractions, namely (q x 2 4- q* + VIbYK we have 


A=^(P*+P*)> 


1 p _ PiP^ . p?PsVs p _-j , PlP* , tlPl 


W /VJY 


so the first of the three equations will be 


fit , p^p* \ 4 Mi P r _ % Ms. P r ( p*pz . plPl] 

\ H^Pi H*P\) r=2 8P r PrPi r=2 ^Pr /*rPi V^jPi 2 P*p\J 

_ ( Ml j_ _§/« /**PA _ a 

\dP t it£p x 8P*fr?piJ 

| g /o Pr /9/o M 1 P 2 3/o /^iM _ n 
riaPr^ lap* + 0P S 


or (since /^ = /z 2 = m) 


L Pr dPr° 


and on solving this equation we see that / 0 is a function of 

Pi.p*. •”» P«> -P*, (P<?5-Ps9<>. and {p 4 q t -p t ql>- 

Since the three expressions (J. + P<fr + O^ 2 ) are linear functions of the 
three quantities (qi+q 2 * + q*), + (9* f d-& 3 + 9« 2 )> we can for 

our present purpose replace them by these three quantities : so the second ; 
expression (A + Bq x + Cq : l 2 ) may be taken to be (q x q 4 + q 2 q s + q 9 q$)> or 

(V*Pa . PPa \ . (pP* . ( pP* . pp*q A (pP% . Ps<li\ ( pP* , ; 

«■ U' + ® *; + 1^ + irAx /P J + i S + pT ATT ~®T> : 

so for this expression we have 

D , ffPaP} . fff^Pt M'PePt , fffsP* 

Pi Pi + PPi Pi + fPi ’ ' 

fi—PP* a.PP*P‘ .PPsP* 

V /„ ‘ '—2 ' L2 > 

/*Pi MJPi /*Pi 
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and the corresponding equation is 


3/o / 


- -- \ 




The third expression (A + Bq 1 + Cq^) may be taken to be q? + q£ 4- q £ ; 
the corresponding equation proves to be the same as equation (A), and may 
consequently be neglected. We have therefore only to consider equations 
(A) and (B) : simplifying (B) by means of (A), they may be written 

3/o 3/o . 3/o n 

Pi dP 4 + P * dP „ + pt dP e ~ °’ 

~ ft + (PiP > ~ PiPs) ft ~ Pi ( Pi ft +Pi ft +Ps m) = 0 ; 


these equations are obviously algebraically independent; and the Jacobian 
conditions of existence are satisfied identically for them, since the coefficients 

of the derivates ^ do not involve the quantities P. These two equations 


therefore form a complete system, with 5 independent variables P 2 , P 3 , P 4 , 
P 5 , P 6 : so there must be 5 — 2 = 3 independent solutions, and* any other 
solution will be a function of these three solutions and of p l9 p 23 


It is easily verified that three independent solutions are 


or 

where 


PiPz - P3P2 + PsPe - P«p 5 , 

- PzPi + PeP4 - P 4 p&i 
“ P 2 P! + P 4 p S - P 5 p 4 , 

PiUp, piMfri, piN/fi, 

L = q 2 p s - q 3 p 2 + q s p 6 - q 6 p s > 
- M = - ?ijp s + - q 4 p*> 

N = - ^4, 


and the three equations 

A = Constant, if = Constant, N = Constant 


are the three integrals of angular momentum of the system. We have 
therefore the result that fa is a function of A, M, JF, p l ,p 2 , ..., jp« only . 

(ix) Proof that fa is a function of T \ A, M, N. 

Since fa, when expressed in terms of q u q 2> ..., q 6t p l9 is a poly- 

nomial in p l9 pa, ..., p Sf it is clear that fa is a polynomial in its arguments 
A, if, N, fa, ... , p*. We shall write 

fa~G(L, M, N,p u 
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at rss i dp r dt rssl dp r dq r 
and the equation for f 2 is 

— »■*«, Pi, — >Pe)-£ 2 ^.f T r dq !, 

Pi r=l oP rJ 

where Y r stands for dl T[dq r , supposed expressed in terms of q l9 P 2; P G > 
i?i, . . . , p Q . We have therefore 

£ | U^ SF SG! , 4-^ aF 

Pi r=idpj qi }p> [dp, l3 ?1 S 3P r ^J + ft dP^ '^ SP* 9p 6 J 91 

_^ag rar « far /ag MlPr ag\ , 

Pidpjdq 1 q ‘ r = 2 .1 dP r \dp r PrPidpJ * 

= ^^7. 1 JLfrda 

p 1 dp 1 + riz \d P r Prfr d P J dP r J 

_ /*! 3g y WtjTBg 

Pi 9 Pi (.4 + Ity x + Cji 2 )^ 

/ » .35 „ 3jB tv 3-4. „„ 0J. \ 

+ i ( dG *Pr M) 2 mim2 \ 2A dPT qiB dK +B W r + 2Gqi 8 pJ 

r=2 \dp r PrPi Z pj A (3» - 44 C) (A + Bq, + Cqffi 

where the symbol 2 indicates summation over the three values of the 

A 

expression (A -f* Bq^ -f Gqf). 

Now the term %(P 2 , P«,pi, ...>#*) cannot give rise to terms involving 
(A + Bq 1 + Cq l 2 ) in the denominator: so the quantities multiplying each of 

the expressions (A 4- Bq x -f Cqffi must themselves have the same character 
as $ 2 , i.e. they must be polynomial in (p l9 p 6 ) when expressed in terms of 
(q l9 j p«)- We see therefore that the expression 


/fi 

Pi ^Pi 


3Pl r=2 V3pr P»Pi 3pi/ 


. j tv 32? , , D 34 , n dA 

' A W r ~ iqiB Wr iB dF; Cq 'dP r 


PlSpi r=2 \3pr PtPiZpJ W- 4AG 

must be a polynomial in (jr^ p«), when expressed in terms of (j^, ...,p e , 

?i» •••» ?*)• Taking first A + Sg, + Ggr x * = q? + + j,*, this expression! 

becomes 

P,3g_ 2 

Pi3pi r-aV3pr PrPidpt) ! 

Pr {p(2V+-P» a )4- Qi (P tPt+P »p*)} +■? r {m(P ePa ~1~-P»P») d~ (Pi 8 +Pa £ ' 


2 {pk*P.» d-p^P,* + (p a P» - p»P a )»} 

or (omitting a factor p) 


| /3g /*,p r 3g\ 

Pl3pi r-s\3pr PrPiSpJ 


. ~Pr {Pi (g,* + ft a )-P»gigs-P><7iftl + (frPi - Prgi) ( Mi ± paq, ± P,Q t ) 
2 Pi l<2»Pi -p*if + (?»Pi -p*<hf + (P29» -Ps^)*} 
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or 


IdG 
Pi tyi 


)G 

] Pi 


2 {(q?pi -qiPiY + (q&i ~ ?i?a) 3 + (q 3 pz - q^ptfs 

The last fraction must therefore represent a polynomial in pup*, p 
so the denominator must he a factor of the numerator. 

__ /> • i * i • r ns kt pip 2 dG\ j fiG MiPs dG\ 

* ow ff * a polynomial m L, M, N, so and — 0 - ) 

are polynomials in L, M y N and involve q u q 23 q 3 only by means of L,M,N; 
so either they contain no terms in q l3 q 2 , q $ — in which case the denominator 
cannot be a factor of the numerator— or else they contain some terms, free 
from q l9 q i3 q 3 — in which case also the denominator cannot be a factor of the 
numerator. The condition can therefore only be satisfied by supposing that 
dG fhiP 2 dG A dG fi^p s dG 


fhP? dG = o 

dp s fJhpi op, ’ 3 pi p s p, dp. 


0. 


As might be expected from considerations of symmetry, the conditions 
arising from the other sets of values of A, B, G give 

dG jtipr dG 

tyr PrPi dpi ' 


: 0 


(r a* 4. 5, 6). 


The function G therefore satisfies these five equations, which are evidently 
a complete system of five independent equations with six independent 
variables, and consequently possess only one independent solution; this 
solution is easily found to be 


6 2 
2 Sl. 
8= 1 fy* 


or T. 


The function G therefore involves (p lJ ... ,p 6 ) only by means of the expi'ession T : 
and since G is polynomial in (p l3 , p 6 ), it must also be polynomial in T. 

Since <£ 0 is homogeneous in (q u q 2f q e \ and also in (p u p 2f ..., p 6 ), and 
the expressions (X, M, N) are each linear in (q 1} q e ) t while T does not 
involve (q 1} q 6 ) and is of degree 2 in (p 1} ...,p 6 ), it is clear that if T is 

involved in at all, it must be as a factor : so we can write 

= h (L t M x N) T m 9 

where A is a homogeneous polynomial in its arguments. 

(x) Deduction of Bruns’ theorem, for integrals which do not involve t. 

The equation which determines the function / ? is 

/ a = X(P s ,.-..P #)Pl t 

pi “Pi 
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But we have 


~ jr = ^ff F - * M > AT > Tmr ~'> 

Pi 3i>i pidT dp y v 7 


and therefore 

f* = x( p *> ... ,p 6 )-mh(L , ilf, AT) r^" 1 ET. 

Thus 

$ = $0 + <£>2 + < f>i + • * • 

= h ( L, M ; iVT) (2™ - niT U) 4* % (P 2 , . . . , P«, Pi ■ 2>e) + & + <fr> + . - . . 

The integral 0 can therefore be compounded from two other integrals, 
namely : 

1° the integral h ( L , A/, N) (T~ C r )* n , which is itself compounded from 
the classical integrals, 

and 2 ° the integral <£', where 

<f>' = +£/ + $/+••• 

and <£ 0 ' = ^(P 2 , P 6 , , p 6 ), 

if, 2T) 2*“I7* 

if>: =4>*+ k (L, if, 2T> r~« tr». 


But (f/ is an integral of the same character as <£, except that its highest 
term, is of order two degrees less in (p lt p 6 ) than the highest term, 
<f> o, of <j>. Now we have shewn that cj> can be compounded from the classical 
integrals together with the integral <£'. Similarly <t>' can be compounded 
from the classical integrals together with an integral <j>" which has the same 
character as <p, but is of order less by four units than <f> in the variables p. 
Proceeding in this way, we see that <f> can be compounded of the classical 
integrals together with an integral 4> {n) > whose order in (p t , . . . , p 6 ) is either 
unity or zero. If <p {n) is of order unity in (p lf p 6 ) : then in the equation 

<£<*> = <[> 9 to = h (L, M, N) T k 

we must evidently have A = 0; in this case, therefore, <£ (rt) is compounded of 
the classical integrals. If <j> w is of order zero in (p lt ..., p«), it is a function 
of (ji, . . . , q 6 ) only : but we have already shewn that such integrals do not exist : 
and so in any case <f> can be compounded algebraically from the classical 
integrals. Hence we have Bruns’ theorem, that every algebraic, integral of 
the differential equations of the problem of three bodies , which does not involve 
the time , can be compounded by purely algebraic processes from the classical 
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(xi) Extension of Bruns result to integrals which involve the time . 

We now proceed to consider those algebraic integrals of the problem of 
three bodies which involve the time explicitly. 

For this purpose we shall take the equations of motion as a system (§ 155) 
of the 18th order : we have therefore to investigate integrals of the form 

f(qu q*, ••• ,q*>Pi > •••>#» t) = a f 

where / is an algebraic function of its arguments, and a is a constant. 

The function / is not necessarily rational in its arguments. Let the last 
equation be rationalised, so far as the variable i is concerned, so that it may be 
arranged in the form 

a m + a ”*- 1 & (ft, q 9 ,pi, $) + «*"*&(? n •••* <{*>&> •••>#>, *) + — 

+ .... q*>Pi, 0 , 

where the functions are rational functions of £ and algebraic functions of 
their other arguments (q u ... 9 q 9 , p u . .. , p 9 )- This equation may be supposed 
irreducible in t 9 i.e. such that it cannot be factorised into other equations which 
are of lower degree in a and are rational in t: for if it is reducible, we can 
suppose it replaced by that one of its irreducible factors which corresponds to 
the original equation /= a. 

Differentiating with respect to t } we have 

a m-i d< t} 4 . a m-* 4 . , 

* dt +CL dt + '" + dt U * 


Now the quantities d<p r /dt , when expressed in terms of (q lf q 9 , q 9 . 

Pi, t), are rational functions of t: so that the previous equation would 

be reducible in t if this equation did not vanish identically. It follows that 
this equation does vanish identically : that is. 


¥=° 


0=i, % .. 


The expressions <f> r are therefore themselves integrals: and hence the 
integral f can be compounded from other integrals <j>, which are rational 
functions of t and algebraic functions of (q u ..., q 9 , pi, ...,p»). 

Let such an integral (f> be resolved into factors linear in t : so that it may 
be written 

T(t - (*-&)*»» ... (t-4*r* 

(t - fry* (t ... (t - ’ 

where(P,^ l ,^ ! | > . ., 1 ^ 1 ) are algebraic functions of^, 

Since this expression is an integral, we have 


IdP^ 


Vh 




m h 


(, 


dfa\ 


«i 


(i _ *fi\ 
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When •••> -fa* *••> ~df ® r ® replaced by their values (P, E), 

(4>i, H), (ifri, E), this equation must become an identity: but this can 
happen only if 


— -0 i 

dt~ ' dt' 


= 0 1-^=0 1 _ = 0 . l _*£? = 0 

’ dt ’ dt ’ • *’ dt ’ 


i.e. if each of the expressions 

P, t — <bi, t—$ic> t—tyi, ...» t — 

is an integral. Hence any algebraic integral of the problem of three bodies 
which involves t can be compounded (1) of algebraic integrals which do not involve 
t and (2) of integrals of the form 

t~<f> — Constant, 

where <f> is an algebraic function of (q ly ..., q 9 ,p u p 9 ). 


Now it is known that 

j'l+Pi+fv 

is an integral : hence any algebraic integral of the problem, which involves t, 
can be compounded of 

(1) algebraic integrals which do not involve t; 

(2) integrals of the form 

pi+pi+p? 

where <f> is an algebraic function of (q l9 q 9 ,pu p 9 ) ; and 

(3) the classical integral 

f ^igi ± ^2g4 + msfr 
Pl+P*+P7 

But the integrals in classes (1) and (2) are algebraic integrals which do 
not involve the time; and hence, by the result already obtained, they are 
combinations of the classical integrals. 


Thus finally every algebraic integral of the differential equations of the 
problem of three bodies , whether it involves the time or not , can be compounded 
from the classical integrals . 

Bruns 1 theorem has been extended by Painlev#*, who has shewn that every integral of 
the problem of n bodies which involves the velocities algebraically (whether the coordinates 
are involved algebraically or not) is a combination of the classical integrals. 


* Bull Astr . xv. (1898), p. 81. 
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165. Poincares theorem . 

We shall next establish another theorem on the non-existence of a certain 
type of integrals in the problem of three bodies, which is in .many respects 
analogous to that of Bruns, and was discovered in 1889 by Poincare*. 

(i) The equations of motion of the restricted problem of three bodies . 

In the restricted problem of three bodies, the equations of motion of the 
planetoid can (§ 162) be written in the form 

dq r _ dH dp r _ dH ( r =l ‘>) 

dt dp r : dt dq r K 

where H=JH 0 + pH 1 + ..., 


where 




and H l} JGT 2 , ... are periodic in q l3 q 2 , with period 2*7r. 

The Hessian 

8 2 g 0 &H 0 

dpi dpidp* 
d*H 0 d*H 0 
dp t dp 2 dpi 

is evidently zero : as this circumstance would prove inconvenient in the proof 
of Poincare’s theorem, we shall modify the form of the equations so as to obtain 
a system for which the corresponding Hessian is not zero. 

Write jET 2 — K, and let if = h be the integral of energy ; then we have 

^i _! d K = /„_ i 

dt ~ 2 h dpr ’ dt 2 h dqr K - ’ h 

and therefore, taking a new function H equal to K/2h, we can write the 
differential equations of the restricted problem of three bodies in the form 


dq^ _9ff dpy dH 

dt ~~ dp r ’ dt ~~ dq r 


1 , 2 ), 


where for sufficiently small values of fi, if can be expanded as a power-series 
in the parameter p, 

the Hessian of E t is not now zero, and (H lt E t ,...) are periodic in q u q 2 , with 
period 2ir. 


* Acta Hath. xhi. (1890), p. 259; Nmiv. iUth. At la Mec. Cel. i. (1892), p. 233. 
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(ii) Statement of Poincare's theorem . 

Let <l> denote a function of (q l} q 2 , pi, p 2 > p) which is one- valued and 
regular for all real values of q 1 and q 2 , for values of p which do not exceed 
a certain limit, and for values of p Y and p 2 which form a domain D, which 
may be as small as we please ; and suppose that <E> is periodic with respect to 
ft and q 2 , having the period 2 tt. Under these conditions the function <X> can 
be expanded as a power-series in p, say 

where <J> 2 , ... are one- valued analytic functions of (ft, q 2i p l3 p 2 ) 9 periodic 

in ft and q 2 . Poincares theorem is that no integral of the restricted problem 
of three bodies exists ( except the Jacobian integral of energy and integrals 
equivalent to it), which is of the form 

<E> «= Constant, 

where is a Junction of this character. The proof which follows is applicable 
to any dynamical system whose equations of motion are of the same type as 
those of the restricted problem of three bodies. 

The necessary and sufficient condition that = Constant may be an 
integral is expressed by the vanishing of the Poisson- bracket (H, <i>) ; so that 

(ff„, <& 0 ) + n {(fli, 4> 0 ) + (S 0 , Oj)] + p? {(E t , <t>o) + (H u <!>,) + (ff 0 , 4> 2 )}+... = 0, 
and therefore (H 0 , <£„) = 0, 

(Hi, 3> 0 ) + C£T 0 , ^i) = 0. 

(iii) Proof that <E> 0 is not a function of H 0 . 

We shall first shew that <t> 0 cannot be a function of H 0 . For suppose a 
relation of the form 4> 0 = yfr (H 0 ) to exist. From the equation — H 2 (p l3 p 2 ) 
we have on solving for p x an equation of the form p x = 0(H O) p 2 ), and 0 will 
be a one-valued function of its arguments unless dH 0 /dp 1 is zero in the 
domain D. Replacing pj by its value 0 in the function 4> 0 (q l3 q 2f p u p 2 ), we 
have an equation of the form 

3>0 (ft, ft, Pi, Pa) « ♦ (ft, ft, ^To, P*) l 

and as <t> 0 is a one-valued function of its arguments yfr will be a one- valued 
function of (ft, q 2 , H 0 , p ^) ; but by hypothesis, the function yfr depends only 
on H 2 . It follows that f is a one-valued function of H 0 , so long as the 
variables p 1 ,p 2 remain in the domain D, and provided 3 H^fdp x is not zero in D ; 
or more generally provided one of the derivates dH^/dpi and dH 9 jdp 2 is not 
zero in D, a condition which is evidently satisfied in general. Since yfr is 
a one- valued function, the equation yfr (H) = Constant will be a one- valued 
integral of the differential equations, and therefore <P — yfr (JST) = Constant 
will also be a one- valued integral, and will be expansible as a power-series 
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in fju : it will moreover be divisible by /x, since <l> 0 — yjr (J5T 0 ) is zero. If then 
we write 

<J> — (. H ) = 

the equation <!>' = Constant will be a one-valued analytic integral : writing 
<J>' = 4>*' + pfitf + p?<P 2 + ..., 

the function <J> 0 ' will not in general be a function of S 0 : if however it is* a 
function of H 0f we perform the same operation again, thus arriving at a third 
one- valued analytic integral, whose part independent of fi will not in general 
be a function of I? 0 ; and so on. It is evident that in this way we shall 
ultimately obtain an integral which does not reduce to a function of H 0 when 
/x is zero, unless <£> is a function of H, in which case the two integrals H and 
are not distinct. 


If, therefore, there exists an integral which is one- valued and analytic 
and distinct from but which is such that <£> 0 is a function of H 0 , we can 
always derive from it another integral, of the same character but such that 
it does not reduce to a function of H 0 when p vanishes. We can therefore 
always suppose that <b 0 is notf a function of H 0 . 

(iv) Proof that <I> 0 cannot invoke the variables q l9 q 2 . 

If the function <J> 0 involves the variables q lt q 2 , then since it is periodic in 
these variables we can write 


<*><> = 2 2 A, 

M\ , fltg 




where m, and m t are positive or negative integers, i denotes J— 1, the 
quantities A m ^ vu are functions of p x , p s , and f represents the exponential 
co-factor of -d TOl)TO g- Since does not involve q u q 3 , we have 

_ (tt & \ _ d$> 0 a Hq 8^0 

d gi + dp 2 s ?2 - 

But we have 9^> 0 /3g r = 2 imrA £ so the equation (if*, $>„) = 0 

m t , m-2 *i» *s 

becomes 

and therefore (as this equation is an identity) 


Hence we must have either 


A / 8I 0| a0o\ A 


-4m 1 ,m si == 0 or midHo/dpx + m^dEt/dp^ = 0 ; 

hut the latter alternative is possible only when m, and are both , zero, or 
when the Hessian of H„ is zero, which is not the ease. It follows that all 
the coefficients -4^^ are zero, except d*, and consequently 4>, does not 
involve the variables q x and q t . 
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(v) Proof that the existence of a one-valued integral is inconsistent with 
the remit of (iii) in the general case L 
Consider now the equation 

(E u <J> 0 ) + (E<h 3>i) 3=8 0, 


or 


r= r=l %>r % 


As the functions H x and ^ are periodic with respect to q x> q 2 , they can 
be expanded in series of the form 

ff *“- S 2 B {, say, 

i»i $ »i s to.j , ntj 

2 O ******* *J--2 0 ?, 

where and 'are positive or negative integers, and the coefficients B^^ 
and CL - depend only on p u p } . We have therefore 


^=i 2 B, 

dq t 




so the equation I - 2 

r=l dp r dq r r =l tyr 3 ?r 

bc ” mes t Ci "4*) 

or (since this equation is an identity) 

Tt (m 4 - m ^A —r (m 4 . m ^MA 

dpi +m * v mi dp, + 7rh dpj- 


3pi ' ^ dp J 

This equation is valid for all values of p u p 2 : and therefore for values of 
p 1 and p 2 which satisfy the equation 

dH« dJBt 0 n 

dpi dp* 

we must have either 

0r 3®o/9pi + 3^>o/3p2 = 0. 

We shall say that a coefficient ^ becomes secular when p 3 ,p 2 have 
values such that dH 0 jdp l + m* dJS Q fdp 2 = 0. 


As H is a given function, the coefficients are given. In the general 

case of dynamical systems expressed by differential equations of the kind we 
are considering, no one of these coefficients will vanish when it becomes 
secular, apd we shall take this case first: so that the equation 

Wi B^o/dpi 4- d& 0 /dp 2 = 0 

is a consequence of the equation mi dH^jdpi 4- wig dH 0 /dp* = 0. 

Now let hi, kt be two integers : suppose that we give to jp* and p t values 
such that the equation 


dff« dH ; 
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is satisfied. We can find an infinite number of pairs of integers m 2 such 
that mjcj -f mjc 2 is zero : and for each of these systems of integers the 
expression dH 0 jdpi 4- m?, dH 0 /dp z is zero, and consequently 

TWj d® 0 /dpi + niz d^> 0 /dp 2 
is zero. Comparing these two equations, we have 

dH^jdpi __ dHJdp 2 
d<t> Q /dpi 34> 0 jdp 2 9 

so the Jacobian d(H 0> <J> 0 )/3 (jh, p 2 ) is zero for all values of p 1} p 2 for which 
dBofdpi and dH 0 ]dp 2 are commensurable with each other. Thus in any domain, 
however small, there are an in fi n i te number of systems of values of p u p 2 for 
which this Jacobian is zero: as the Jacobian is a continuous function, it must 
therefore vanish identically, and consequently 3> 0 must be a function of 
But this is contrary to what was proved in (iii), and therefore the funda- 
mental assumption as to the existence of the integral 4> must be erroneous ; 
uliat is, the Hamiltonian equations possess no one-valued analytic integral 
other than 11= A, provided no one of the coefficients vanishes when it 

becomes secular. 


(vi) Removal of the restrictions on the coefficients 1Jlg . 

We have now to consider the case in which at least one of the coefficients 
B 1Itl jrj vanishes when it becomes secular. We shall say that two pairs of 
indices and (m/, m 2 ) belong to the same class when they satisfy the 

relation raj/m/ = 'm 2 /m 2 / , and that in this case the coefficients B Mi ^ and 
Ak/iW belong to the same class. 

We shall first shew that the result obtained in (v) as to the non-existence 
of one- valued integrals is true provided that in each of the classes there is at 
least one coefficient B^^ which does not vanish on becoming secular. For 
suppose that the coefficient B^ ^ is zero, but the coefficient B^^ is not 
zero. If p x , P 2 have values such that m^dHo/dpi + m 2 dH 0 /dp 2 is zero, we have 
in 1 dffoldp 1 4- mi dffo/dp* = 0, and consequently 




<&a, m 

l dp 1 +nh ^fJ-°’ 


and although the relation m 1 d&q/dp! + iMj 34>,/9ps = 0 cannot' he inferred from 
the former of these equations, it can be inferred from the latter : the proof is 
in other respects the same as in (v). 

Now a class is completely defined by the ratio of the indices m,; let 
X be any commensurable number, and let C be the class of indices for which 
»i 1 /»i 2 = X. We shall say for brevity that this class C belongs to a given 
domain, or is in this domain, if a set of values of p 1} p* can be found in this 
domain such that 


3 JT. , 3 H, 
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We shall shew that the theorem is still true if in every domain S, however 
small, which is contained in D, there are an infinite number of classes for 
which not all the coefficients of the class vanish when they become secular. 

For take any set of values of p u p 2> such that for these values we have 


. dBo dHo 
api dp* 


0 . 


Suppose that X is commensurable, and that for the class which corresponds 
to this value of X, all the coefficients of the class do not vanish when they 
become secular: the preceding reasoning then applies to this set of values, 
and so for these values of p x and p 2 the Jacobian d (H Q? d> 0 )/9 (p 1} p 2 ) is zero. 
But, by hypothesis, there exists in every domain B, however small, which is 
contained in D, an infinite number of such sets of values of p u p z . The 
Jacobian consequently vanishes at all points of D, and therefore <J> 0 is a func- 
tion of H 0 ; so, as before, there exists no one-valued integral distinct from H 


(vii) Deduction of Poincares theorem . 

In the four preceding sections, we have considered equations of the type 
dqr_BH dpr_ dH 
db~dp r 9 dt dq r 
in which H can be expanded in the form 

J5T = + + ..., 

where the Hessian of H 9 with respect to p x and p 2 is not zero, H 0 does not 
involve q t and q z , and H lf H z , ... are periodic functions of q lt q z : and we have 
shewn that no integral of these equations exists which is distinct from the 
equation of energy and is one-valued and regular for all real values of q x and 
q 2y for values of fi which do not exceed a certain limit, and for values of p x and 
p 2 which form a domain D; provided that in every domain, however small, 
contained in D, there are an infinite number of ratios / ni 1 Jm 2 for which not all 
the corresponding coefficients B m lums vanish when they become secular. 

This result can be applied at once to the restricted problem of three 
bodies : for we have seen in (i) that the equations of motion in this problem 
are of the character specified, and on determining the function H x by actual 
expansion we find that the last condition is satisfied. Poincare’s theorem* is 
thus established . 

Poincare’s theorem establishes the non-existence of integrals uniform with respect to 
the Kepterian variables, which implies uniformity in the neighbourhood of all the tra- 
jectories which have the same osculating ellipse. This however does not exclude the 
existence of integrals which are uniform in domains of a different character. Cf. Levi- 
Civita, Acta Math. xxx. (1905), p. 306. 

The theorem has been extended by Poincar^ to the general problem of three bodies : 
cf. tfmv. M&K de la MSc. (ML L p. 253 ; it has also been extended byPainlevd, C.R. cxxx. 
(1900), p. 1699. See also Cherry, Proc . Camb. Phil, Soc. xxn. (1924), p. 287. 
v.a 
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CHAPTER XY 

THE GENERAL THEORY OF ORBITS 


166. Introduction , . 

We shall now pass to the study of the general form and disposition of the 
orbits of dynamical systems. For simplicity we shall in the present chapter 
chiefly consider the motion of a particle which is free to move in a plane under 
the action of conservative forces, but many of the results obtained can be readily 
extended to more general dynamical systems. 

It has already been observed (§ 104) that the determination of the motion 
of a particle with two degrees of freedom under the action of conservative 
forces is reducible to the problem of finding the geodesics on a surface with a 
given line-element; an account of the properties of geodesics might therefore 
be regarded as falling within the scope of the discussion. Many of these 
properties are however of no importance for our present purpose: and as the 
theory of geodesics is fully treated in many works on Differential Geometry, 
we shall only consider those theorems which are of general dynamical interest. 

167. Periodic solutions . 

Great interest has attached in recent years to the investigation of those 
particular modes of motion of dynamical systems in which the same configura- 
tion of the system is repeated at regular intervals of time, so that the motion 
is purely periodic. Such modes of motion are called periodic solutions . The 
term periodic solution is also used in cases where a relative rather than an 
absolute configuration is periodically repeated: thus in the problem of three 
bodies, a solution is said to be periodic if the mutual distances of the bodies 
are periodic functions of the time, although the bodies may not necessarily 
have the same orientation at the end of a period as at its beginning. 

The periodic orbits described by a spherical pendulum have been studied by A. Emch, 
Proc. Nat f. Ac . Set . iv. (1918), p. 218 and Tbhohi Math. J. xv. (1919), p. 146. 

168. A criterion for the discovery of periodic orbits . 

We shall now shew that the existence and position of periodic orbits can 
be determined by a theorem* analogous to those theorems which furnish the 

* Whittaker, Monthly Notices R.A.S. lxii. (1902), p. 186. Cf. A. Signorini, Rend . d. Lined , 
xxi. (1912), p. 36; Rend. d. Palermo, xxxm. (1912), p. 1ST; hi Tondli, Rend. d. Lined , xzz. 
(1912), pp. 251, 832; Mem. 1st. Bologna,!. (1924), p. 21; Birkhoff, Tram . Amer. Math . Soc. xvra. 
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position of the roots of an algebraic equation by considerations depending on 
the sign of expressions connected with the equation. We shall for simplicity 
suppose the dynamical problem considered to be that of the motion of a 
particle of unit mass in a plane under the action of conservative forces : the 
result can be extended to more general systems without difficulty*. 

Let {x, y) be the coordinates of the particle at time t, referred to any fixed 
rectangular axes in the plane, and let V (x } y) be its potential energy function, 
so that the equation of energy is 

i(J? + y 2 ) + V(x,y) = h, 
where h is the constant energy. 

The differential equations of motion of the particle form a system oi the 
fourth order, and their general solution consequently involves four arbitrary 
constants. One of these constants is, however, merely the constant additive 
to t, which determines the epoch in the orbit, so there are only oo 3 really 
distinct orbits. This triple infinity of orbits can be arranged in sets, each 
containing a double infinity of orbits, by associating together those orbits for 
which the constant of energy has the same value h: such a set of oo 2 orbits 
may be defined analytically by the principle of leasts action (§ 100), namely 
that the orbit between two given points (x Q , y 0 ) and (x 1 ,y 1 ) is such as to make 
the value of the expression 

I {h-V(x,y)}i {(dxf + 

stationary as compared with other curves joining the given terminal points 
(#»> Vo) and (<&,, yOf. 

Consider any simple closed curve G in the plane of and let another 
simple closed curve C' be drawn, enclosing G and differing only slightly from 
it. We may regard G' as defined by an equation of the form 

8p = <f> (y), 

where Sp is the normal distance between the curves G and C’ (measured out- 
wards from G, and consequently always positive) and 7 is the inclination of 
this normal distance to the axis of 00. Then if I be the value of the integral 

when the integration is taken round the curve C, and if I + SI denote the 
value of the same integral when the integration is taken round the curve O' 

* For the extension to the restricted problem of three bodies, cf. Monthly Notices JR.A.S. lxh. 

(1902), p. 340. _ M 

t Following Painleyd, LiouvilUts Journal, x. (1894), it is customary to call a family of orbits 

which have the same constant of energy a natural family. 

25—2 
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(so that the symbol 8 denotes an increment obtained in passing from 0 to 0 ), 
we have 

8/ = J {(day + (dy)^ 8 {A - V(x, y)}* +f{h-V (x, y)}* 8 {(faf + (dyf\K 


But we have 

8 {h - V(x, y)}* = - i{h ~ V (x, y)}“* + 8y) 

(x, y)} _i (|^ cos 7 + 1~ sin y) Sp, 

and 8 {(da;)" + (dy)"}- = 8p . dy = — {(fay + (dyffi, 

P 

where p is the radius of curvature of the curve G at the point (#, y). 


Thus we have 

8/= J {(fay+(dyy}i {k - V(x,y)} ^~ V - ^ - i cos 7 9 ^- |sin 7 |^} ¥ 

This equation shews that if the quantity 


h- V (x,y) 


8V 


dV 


_| c ° S7 __| s in 7 _ 


is negative at all points of G, then 81 is negative, and so the integral I has 
its value diminished when any curve surrounding G and adjacent to G is taken 
instead of G as the path of integration. 

Now suppose that another simple closed curve D can be drawn enclosing 
Gj and such that at all points of D the quantity 


h-V dV. BV\ 

_ — ^ cosy _ +sm7 _j 

is positive. Then, in the same way, it can be shewn that the integral I is 
diminished when any simple closed curve D\ enclosed by D and adjacent to 
D, is taken instead of JD as the path of integration. 

When, therefore, we consider the aggregate of all simple closed curves 
situated in the ring-shaped space bounded by G and JD — which is assumed to 
contain no singularity of the function V (a, y)— it is clear that the curve 
which furnishes the least value of I cannot be G or D, and cannot coincide 
with C or D for any part of its length. There exist, therefore, among the 
simple closed curves of this aggregate, one or more curves K for which the 
value of I is less than for all other curves of the aggregate. Since K does 
not coincide with G or D along any part of its length, it follows that the 
curves adjacent to K are all members of the aggregate in question, and hence 
that the curve K furnishes a stationary value of 7 as compared with all the 
curves adjacent to it. The curve K is therefore an orbit in the dynamical 
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system. We have thus arrived at the theorem: If one closed curve be 
enclosed by another closed curve, and if the quantity 


-v(x,y) , dV , . dV 
“icoey^-ismy^ 


be negative at all points of the inner curve and positive at all points o f the outer 
curve , then in the ring-shaped space between the two curves there exists a periodic 
orbit of the dynamical system , for which the constant of energy is A. As the 
quantity 



can be calculated immediately for every point on the curves G and 7), de- 
pending as it does only on the potential -energy function and the curves 
themselves, this result furnishes a means of detecting the presence of periodic 
orbits. 


169. Asymptotic solutions . 

It sometimes happens in dynamical systems that motion in one orbit is 
asymptotic to motion in another, i.e., continually approaches more and more 
closely to coincidence with it as the time increases, just as a particle describing 
the curve whose equation in polar coordinates is 

e 

r ~ a 0-l 

continually approximates to motion in the circle r =a t as 6 increases indefinite^. 
In particular, we may have orbits which are asymptotic to periodic orbits, so 
that the motion, which originally bears no resemblance to periodic motion, 
approximates more and more nearly to periodic motion as the time tends to 
infinity. Such a motion is called an asymptotic solution *. 

We can of course have also a second kind of asymptotic solution which 
differs widely from a periodic solution when t -*■ + co , but approximates to it 
for £ — ► — oo : in fact, if a periodic orbit is unstable, the path of a partiele which 
is slightly disturbed from the periodic orbit will evidently be an asymptotic 
solution of this kind. 

As we shall see in the next article, solutions also exist which belong at 
the same time to both of the classes of asymptotic solutions, i.e., they are very 
nearly periodic when + o o and t->-oo, but differ widely from periodic 
orbits in the meantime. These are called do ubly -asymptotic solutions j\ 

170. The orbits of planets in the relativity-theory. 

Excellent illustrations of periodic and asymptotic orbits are provided by 
the paths which small particles (“planets”) describe in the gravitational field 

* Of. Poincar^, M^th. Nouv . i. Ch. vn : Picard, TraiU (V Analyse, m. Ch. vii. 
t PoincarS, Acta Math. xin. p. 225 : Mith. Nouv. hi. Ch. xxxm. 
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due to a single attracting mass (the “sun”), when the Newtonian law of gravi- 
tation is replaced by the more accurate and philosophical laws belonging to 
the general relativity-theory. 

A very full discussion of these orbits has been published by Y. Hagihara, Jap. Jouru. 
of Ast. and Geopk. vm. (1931), pp. 67-176. 

Take the origin of coordinates at the sun. and let the position of the planet 
in the plane of motion be specified by two coordinates (r, 6) which may be 
plotted as ordinary polar coordinates (though strictly speaking the distance 
of a point from the origin is represented not by r but by a certain function 
of r). Denote the time by t, and let be defined as equal to the quadratic 
differential form 

c* (l - “) dt 2 - AlL _ dfr, 

^ r 

where c denotes the velocity of light in free space and a is a constant de- 
pending on the mass of the sun. Let 


(i - t* - 


where accents denote derivatives with respect to s: then it is shewn in 
treatises on Relativity that the equations which determine the orbit of the 
planet are the Lagrangian equations 




ds\d0") d9~’ 

±( d S)-W = 0 

ds\dt) dt 

BT BT 

The last two of these equations give at once ^ = Constant and — = Constant, 

" *3i-7g- 

(-1 ^ ^ 

V r) d$~~ 

where Jc and ft are constants. 

Substituting from these equations in the equation 

« 0 (l - dt* - - r* dfr. 


we have 




( x -?) 


-T*\ dP, 
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so writing u for 1/r, the differential equation of the orbit of the planet is 
du\* , 


\d6) 


(1 — m) (ft -f «?). 


Since the expression on the right-hand side is a cubic polynomial in u, this 
differential equation may be integrated in terms of elliptic functions: putting 


the equation becomes 


4 7r 1 

n ~Z v + T.- 




where 

- 1 1 tf /8 a 3 !- 2 

12 4 . 9n 216 + 24 16c 2 ' 

The integral is therefore 

U=y(0 + C) 

where G denotes a constant of integration ; so the equation of the orbit in terms 
of the coordinates r and 6 is 

Among these orbits we shall consider specially the following: 

(i) Quasi-elliptic orbits . 

. When g 2 and g 3 are real and the discriminant A = g 2 3 — 2*7 g s 2 is positive, 
the three roots e ly e 2 , e. Jt are all real: let them be arranged in the order 
e x > e* > e 2 . Then 

z* 00 dz 

= I = is purely real, 

•U (4 2*-g l2 - gs )i 

. r ^ . 

= % is purely lmaginar)'. 

J -Pj ( A, »3 /-» » /v \ ■* 


and 


»r 


0) 2 = 


(4 ^-^2^ -cy- 
linder these circumstances, for the orbit whose equation is 

we have 

when 0=0, ~ ^ + e s , 

and when 0 = a> lf — — ^ -f e. Zy 
LA 

so there is a pericentre at 0 = 0 and an apocentre at 0 = o> 1} provided -fa + e» 
is positive, a condition which is readily found to be equivalent to c 2 i3>k\ 
For such orbits, the radius vector r oscillates between the two fixed finite 

a ' U , so that the planet’s orbit is comprised between 


d (V 


d? /IN 

dd \rj 

di} 1 \r) 

d /r 

)=o, 

d 1 (\\ 

d6 \r> 

dP W 


values 


£ + 4$, aad J + 4 e. 
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two concentric circles whose centres are at the sun: the motion of the planet 
in fact has a general resemblance to elliptic motion under the Newtonian law, 



except that there is a progressive motion of the apsides: between the con- 
secutive pericentres or apocentres, the increment in the angle 0 is not 2 tt as 
it is under the Newtonian law, but 2^, which differs from 2?r. In our actual 
planetary system, however, the difference 2&> a — is too small to be observed 
except in the case of the planet Mercury, 

Evidently these “ quasi-ellvptic orbits ” as we may call them, are periodic 
whenever « 1 is commensurable with nr. Thus we obtain a family of oo 2 periodic 
orbits which have a perieentre on the line 0 — 0, or taking account of the fact 
that rotations round the origin transfer orbits into orbits, we have oo 8 periodic 
orbits of this class . 

(ii) Orbits do ubly-asymptotic to circles . 

Suppose now that the constants k and /3 (which depend on the initial 
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conditions) are such that the discriminant A is zero, so that two of the roots 
e ly e 2i e z are equal. Let e he the repeated root, so the other root is — 2e; when 
e is positive, putting 3e — n% we find readily that the differential equation is 
satisfied by 

a _ 1 n 2 

4 r 12^3 cosh 2 nB' 

There is *an apocentre at 0 = 0 if this gives a positive value for ?% that is, if 
8ft 2 < 1, a condition which is readily found to be equivalent to arft > 

When 0 increases or decreases indefinitely , the orbit approaches spirally to 
the asymptotic circle 

a __ 1 n 2 
4r”i2 + 3 

which is interior to the orbit. As n 2 lies between 0 and the radius of the 
asymptotic circle lies between 3a and 2a. 


(iii) Circular periodic orbits . 

If in the quasi-elliptie orbits we suppose the aphelion distance to be equal 
to the perihelion distance, wc obtain a circular orbit. In this case e 2 = e s , 
where e 2 and e 3 are the smaller roots of the cubic: the discriminant A is zero. 


a 1 

and the repeated root of the cubic is negative, so ; and therefore, tfw 

radius of the circular orbit , if it is a limiting case of a quasi-elliptie orbit , must 
be >3 a. 


We can however have a different class of circular orbits, for which the 
radius is <3a, namely the circles to which the asymptotic orbits discussed 
under (ii) are asymptotic : for these the repeated root of the cubic is positive. 
These circular orbits for which r< 3a are unstable , since orbits exist which are 
spirally asymptotic to them. 


171. The motion of a particle on an ellipsoid under no external forces. 

As a second example illustrating the general theory of orbits, we shall 
consider the motion of a particle on the surface of an ellipsoid under no ex- 
ternal forces. As we have seen in §54, the particle describes a geodesic on 
the surface, so the theory of the orbits is simply the theory of the geodesics 
on an ellipsoid, and the periodic solutions are simply those geodesics which 
are closed curves. Now for a geodesic on an ellipsoid we have Joachimstars 
equation 

pd = Constant, 

where p denotes the perpendicular from the centre of the ellipsoid on the 
tangent-plane at the point, and d is the diameter parallel to the tangent to 
the geodesic at the point. The same equation holds for the lines of curvature 
on the ellipsoid; so that every geodesic may be associated with a line of 
curvature, namely, that line of curvature, for which pd has the same value as 
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it has for the geodesic. We shall speak of the geodesic as “belonging to” 
the line of curvature. There is only one line of curvature having a prescribed 
value for pd, but there is an infinite number of geodesics having this value 
for pd, so that an infinite number of geodesics “belong to” each* line of cur- 
vature. Now the line of curvature consists of two closed curves on the ellipsoid 
(being in fact the intersection of the ellipsoid with a eonfocal quadric): the 
region between these two portions of the line of curvature is a belt extending 
round the ellipsoid: and all the geodesics which belong to this line of curvature 
are comprised within this belt*, and touch the two portions of the line of 
curvature alternately. The matter is represented schematically in the diagram, 
where ABCDEF and PQRSTU are the two portions of the line of curvature. 



and AJRKELPMCT is an arc of one of the geodesics belonging to it, touching 
one of the portions of the line of curvature at A, G, E, and touching the other 
portion at R, P, T. 

In order that the geodesic may be closed, it is necessary (as in all poristic 
problems) that a certain parameter (depending in this case on the value of 
the constant pd of the line of curvature) should be a rational number: the 
geodesic is unclosed if this parameter is an irrational number. If it is closed, 
then there are oo 1 other geodesics which belong to the same line of curvature 
and which are also closed; but if it is not closed, then no other geodesic 
belonging to this particular line of curvature can be a closed geodesic f. 

Now consider the connection between the oo 1 members of the family of 
geodesics which belong to the same line of curvature. It is known (§ 144) 
that if ** 

<f> (qi> Pi, P 2 ) = Constant 

* Ignoring the exceptional case of those geodesics which pass through an umbilicus. 

+ This is obvious in the case when the ellipsoid is of revolution: for then the two portions of 
the line of curvature are parallel circles on the surface, and the 00 1 geodesics which belong to 
this line of curvature are obtained from each other by mere rotation about the axis of 
symmetry. 
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is an integral of a dynamical system, then the infinitesimal contact-trans- 
formation which is defined by the equations 


s 9<£ 
Sq 2 = €.— 




bn _ S <t> 


cj _ d<f> 

yPi dp 2 

(where € is a small constant) transforms any trajectory into an adjacent curve 
which is also a trajectory. If we apply this theorem to the motion on the 
ellipsoid, we find without much difficulty that the infinitesimal transformation 
which corresponds to the integral 


pd = Constant 

transforms any geodesic into another geodesic which belongs to the same line 
of curvature. 


Summing up, we see that the oo 3 orbits of a particle moving on an ellipsoid 
under no external forces may be classified into oo 1 families , each family con - 
sisting of oo 1 orbits: the members of any one family are either all closed or all 
unclosed : and a certain continuous group of transformations , which is closely 
associated with the integral pd = Constant, transforms any orbit into all the 
orbits which belong to the same family. 


172. Ordinary and Singular periodic solutions. 

Still considering the motion of a particle on an ellipsoid under no external 
forces, we now observe that besides the geodesics which can be arranged in 
families, there are on the ellipsoid three other closed geodesics, namely, the 
three principal sections of the ellipsoid. These have quite a different character: 
they are solitary, instead of belonging to families: and the infinitesimal trans- 
formation which has just been mentioned transforms them not into other 
geodesics but into themselves— that is, they are invariant under the trans- 
formation. This last property suggests a resemblance with the theory of 
“singular solutions” of ordinary differential equations of the first order: for if 
a differential equation of the first order admits a particular infinitesimal 
transformation, then this infinitesimal transformation changes the ordinary 
integral-curves into each other, but it leaves invariant the singular integral- 
curve. On account of this resemblance a periodic solution (of a dynamieal 
system with two degrees of freedom) is called* ordinary if it belongs to a 
continuous family of oo 1 periodic solutions for which the constant of energy 
has the same value, and which are transformed into each other by the in- 
finitesimal transformation belonging to a certain integral (this is specified more 
closely later on) ; but a periodic solution is to be called singular if there is no 
periodic solution adjacent to it which corresponds to the same value of the 
constant of energy: the above-mentioned infinitesimal transformation leaves 
the singular periodic solutions invariant. 

It should be noticed that we have inserted the condition “for which the 


* Whittaker, Proc. It. S . Edinburgh , xxxvii, (19X6), p. 95. 
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constant of energy has the same value.” If we suppose the constant of energy 
to vary,.an “ordinary” periodic solution of a dynamical system with two degrees 
of freedom is in general a member of a continuous family of. no 2 periodic 
solutions, over which the period varies continuously, being constant over 
singly-infinite sub- families. A “singular” periodic solution is a member of a 
family of oo 3 periodic solutions*, over which the period varies continuously. 

In the problem of the motion of a planet about a single attracting mass 
in general relativity (§ 170), the periodic “quasi-elliptic” orbits are “ordinary” 
periodic orbits, while the circular periodic orbits are “singular.” 

-There are marked differences between the properties of “ordinary” and 
those of “singular” periodic solutions. For instance, the “asymptotic solutions ” 
of § 169 can exist only in connection with singular periodic solutions, and 
not in connection with ordinary periodic solutions: an illustration of this is 
again afforded by the theory of geodesics on quadrics; for the only asymptotic 
solutions among the geodesics of quadrics are those geodesics which wind 
round and round the hyperboloid of one sheet, becoming ultimately asymptotic 
to the principal elliptic section of the hyperboloid : and this elliptic section is 
a singular periodic solution. 


The words “ordinary” and “singular” suggest that the “ordinary” periodic 
orbits occur most frequently, while the “singular” orbits are exceptional: and 
indeed we find this to be true, so long as we confine ourselves to studying 
the soluble problems of dynamics. It is therefore with some surprise that we 
learn — what was first shewn by T. M. Cherry in 1927 — that for Hamiltonian 
systems with two degrees of freedom in general there are no “ordinary” 
periodic solutions: all the periodic solutions are “singular.” The explanation 
of the apparent paradox is that a Hamiltonian system is in general insoluble , 
and for insoluble systems the periodic orbits are of the “singular” type. 

The paradox may be compared to a familiar one in the theory of partial differential 
equations. If a partial differential equation of the first order 


/<*»#* ft {?)“ 0 

is given, the student is told that by eliminating p and q between the three equations 


'-«■ l-o. g-° 


he will obtain in general an equation F{x y y, s)=0 which represents the singular solution 
of the partial differential equation : and he finds that, for the particular partial differential 
equations which are given in text-books, this statement is true. Nevertheless, as was 
shewn in 1883 by Darboux, a partial differential equation of the first order in gen&ral does 
not possess a singular solution : the equation F(ps r y, z)=0 in general represents the locus 
of the cusps of the characteristics. The apparent contradiction between the student’s ex- 
perience and Darboux’s theorem is explained by the circumstance that the equations given 
as examples in the text-books have mostly been manufactured by starting with a complete 


* The case of motion on a surface under no external forces is exceptional, as in it the value of 
the constant of energy, is immaterial. 
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integral which represents a family of surfaces, and eliminating the two arbitrary constants : 
and a partial differential equation formed in this way does in general possess a singular 
solution, namely the envelope of the surfaces represented by the complete integral. 

Cherry 2 * * * * 7 s theorem on periodic orbits and Darboux’s theorem on partial differential 
equations alike warn us not to take the properties of the more familiar “soluble” systems 
as representative of the properties of systems in general. 


173. Characteristic exponents . 

The stability of types of motion of dynamical systems may be discussed 
by the aid of certain constants to which Poincare has given the name charac- 
teristic exponents*. 


Consider any set of differential equations 


dxj 

dt 




J=l, 2, n) t 


where (X u X 2 , ..., X n ) are functions of {x l3 x 2 , , x n ) and possibly also of t\ 

having a period Tint; and suppose that a periodic solution of these equations 
is known, defined by the equations 

X/i = fa (£) (i “ 1, 2, . . . , n), 

where fa (t + T) = fa (t) ( i =1,2,..., n). 

In order to investigate solutions adjacent to this, we write 

Xi = fa{t)+& (* = 1 , 2 , 

where (f x , &>»•»,£«) are supposed to be small, and are given by the variational 
equations (§ 112) 

At. n 2 r. 

(i=l, 2, 


4 dX i 


-= 2 P -- 
dt ic—\ gk dx k 

As these are linear differential equations, with coefficients periodic in the 
independent variable t } it is known from the general theory of linear differential 
equations that each of the variables & will be of the form 


2 e^S ik) 

i 

where the quantities 8^ denote periodic functions of t with the period T, and 
the n quantities a k are constants, which are called the characteristic exponents 
of the periodic solution. 

If all the characteristic exponents are purely imaginary, the functions 
(6, — ?») can evidently be expressed as sums and products of purely 

periodic terms; while this is evidently not the case if the characteristic 
exponents are not all purely imaginary. Hence a necessary condition for 
stability of the periodic orbit is that all the characteristic exponents must be 
purely imaginary. 

* Acta Math . m (1890), p. 1 ; Now. Meth. de la Mic. Cel. i. (1892). On the general problem 
of stability the reader should consult the extensive memoir of A. Liapounoff, originally published 
in 1892 by the Math. Soc. of Kharkow, and translated into French by E. Davaux, Annales de 
Toulouse (2), ix. (1907), p. 203. 
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We shall now find the equation which determines the characteristic 
exponents of a given solution. 

In one of the orbits adjacent to the given periodic orbit, let (&, fin, A*) 
denote the initial values of (% l9 f 2 , ..., % n ) and let fii 4- fa be the value of & 
after the lapse of a period. As the quantities (fa, fa, ... , fa) are one- valued 
functions of fi n ), which are zero when (J3j, fi 3 , fin) are all zero, 

we have by Taylor s theorem (neglecting squares and products of & fin) 


fa. 


dfap dfa o , 
'9/3 1 ^ 1+ 0A /S2 + 


,Wi B 

■" + dp n Pn 


(* = 1» 2, 


If a* Is one of the characteristic exponents, one of the adjacent orbits will 
be defined by equations of the form 

so that /8,- + = e a * r 8* (0) = e 0 *^ /8» (» = 1, 2, . . . , n), 

and consequently a set of values of fi l3 fi 2 , ... ,/3 n exists for which the equations 


/3l + 9A /Sa + "'" K (3 ft + 1 e<liT )P i+ "' + Wn^ n ° 

(* = 1, 2, ») 

are satisfied: the quantity a* must therefore be a root of the equation in a 

= 0 . 



+ l-c“ T 

0^. 

0^i 

9A 

0/3, 

3/8„ 


0^2 

0/3. 

up % 

0^2 
0/S» 


0/8. 9/8, 

The characteristic exponents are therefore the roots of this determinantal 
equation*. 


174. Characteristic exponents when t does not occur explicitly. 

When t is not contained explicitly in the functions (X., X*, ..., X n ), it is 
evident that if 

*<-&(«) (i — 1, 2, n) 

is a solution of the equations, then 

Xi=<f>i(t +e) (t = 1,2, ... ,») 

is also a solution, where e is an arbitrary constant. The equations 

3 

+ (*=1, 2, 

* C t H. r. Baker, Proe . Camb. Phil. Sac. xx. (1920), p. 181. 
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therefore define a particular solution of the variational equations; but as 
d(f>i (t + e)/9e is evidently a periodic function of t> it follows that the coefficient 
e akt reduces in this case to unity: and hence when t is not contained explicitly 
in the original differential equations , one of the characteristic exponents of every 
periodic solution is zero. 

175. The characteristic exponents of a system which possesses a one-valued 
integral. 

Suppose next that the system possesses an integral of the form 
F(x u x g, = Constant 

where F is a one- valued function of (x 1} x n ) and does not involve t. In 
the notation of the last article, we have 

F {<£c (0) 4* + ^4 = F {<j>i (0) + fa} 

where for brevity Ffa) is written in place of F(x li x 2> .. x n ). Differentiating 

this equation with respect to fi i9 we have 

dFdfi dFdjr* + Wd+»_ 

dx 1 dpi + dx, dPi + "' + 3/Sf 0 ( ’ ’ 

where in dFJdoSj, dF/dx 2} etc., the quantities {ah, x 2 , ...» x n ) are to be replaced 

by From these equations it follows that either the 

t -l* ® (tf'iy'frzf ••• ftyn) • i .i . • , • 9 F dF 9j F 

Jacobian - a is zero, or else the quantities — -are all 

0 \Pi t Hi> •••) Hn) u&l u&n 

zero when t = 0. 

Now if the latter alternative is correct, we see that (since the origin of 
time is arbitrary) the equations 

dF 


M =0 MU 

dx, ’ dx 2 U ’ 


dx n 


= 0 


( 1 ) 


must be satisfied at all points of the periodic solution. This actually happens, 
e.g., in the case of the circular periodic orbits of a planet round a single 
attracting mass in general relativity (§ 170 (iii)) : for the general differential 
equations connecting the radius r with the time t in motion round the attracting 

mass are readily seen from § 170 to be [writing p for j- \ a , r j 


dp «p 8 . ac 2 

dt~2r* V + 

Sr 4 -9 




i? 


and these equations possess the one-valued integral 

_e!_ 1 _.J_ = _£ 

ter* .ft*' 
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If this integral is written F ( r , p) = Constant, it is easily verified that for a 
circular orbit we have 

9 F . j dF ~ 

5F = 0 ' “ d Tp~° 

which shews that for these circular periodic orbits the conditions (1) are 
satisfied. 

However, it is evidently only in quite exceptional cases such as this that 
the conditions (1) are satisfied at all points of the periodic solution, and the 
other alternative, namely that the Jacobian 3 ...,yjr n ) /d (j3 u 

vanishes, must be in general the true one: but when the Jacobian is zero, the 
determinantal equation for the characteristic exponents is evidently satisfied 
by the value e aT — 1, i.e. by a = 0: so that one of the characteristic exponents 
is zero. Thus in general , if the differential equations possess a one-valued 
integral , one of the characteristic exponents is zero. 

Another way of arriving at this theorem, in the case when the equations 
are those of a dynamical system, is as follows: by § 144, if the system admits 
the integral 

<f> (?i , ? 2 , - - • , , Pi , • • • , Pn ,t) = Constant, 

then the variational equations are satisfied by 


£ a<*> 


<Uj> 


(r=l, 2,...,?i), 


where e is a small constant: but these values of Sq r and 8p r are periodic when 
the orbit whose variations are studied is a periodic orbit; and therefore the 
corresponding characteristic exponent is zero, which proves the theorem. The 
only exception is when the periodic orbit is transformed into itself by the 
infinitesimal transformation corresponding to the integral, — which again gives 
us the exceptional case of “singular” periodic orbits. These are, in fact, the 
Levi-Civita particular solutions (§ 149) belonging to the integral. 

Example. If the differential equations do not involve the time explicitly, and possess 
p one-valued integrals F ly F p which do not involve t, shew that either (p+ 1) charac- 
teristic exponents are zero, or that all the determinants contained in the array 

I I 0j|JV j 

la^'l ( l ' =1 > % 1, 2, n) 

are zero at all points of the periodic solution considered. (Poincare.) 

176. The theory of matrices. 

In the next article it will be necessary to make use of matrices : the elementary notions 
of the theory of matrices will therefore be given hero for the benefit of readers who have no 
previous acquaintance with it. 

Consider any square array „ 

J ^ J /Mil #12 #13 

#21 022 #23 #2n 


*1 a n2 #n3 ......Cltu/ 
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formed of ordinary (real or complex) numbers a m , which will be called the dements. This 
array will be called a matrix , and may be denoted by a single letter A or by the notation 
It may be thought of as representing an operation, namely the operation of per- 
forming the linear substitution 

2 h=o u + a i 2 ^2 + +ai n x ni 

$2 = 021 #1 + ^22 # 2 + +« 2 h #»> 


{$n=a nl #2 + +o nn x n : 

but the theory of matrices is based on the idea that a matrix is a number , in the general 
sense of the word number, so that matrices may be added, multiplied, etc. Two matrices 
A = (a^) and B=(jbpq) are said to be equal when their elements are equal, each to each: 
'that is, a pq =b pq for p, #=1, 2, The product BA of any two matrices B==(& w ) and 

A == (apq) is defined to be the matrix which has 

bpl Olq + bp2 02q + bp 3 %g+ + &pn a nq 

as the element of the p 01 row and q®* column. The matrix BA corresponds to the operation 
of performing the substitutions A and B in succession. 

Matrix multiplication does not in general satisfy the commutative law: that is, AB 
and BA are in general two different matrices. But matrix multiplication satisfies the 
associative law 

A{BO)=(AE)a 

The matrix 

^1 0 0 0... N 
0 1 0 0 ... 

0 0 1 0 ... 


is called the unit matrix and is denoted by E. The matrix B such that BA =E is called 
the reciprocal matrix of A, and is denoted by A~K The matrix which is obtained from 
A by interchanging its rows and columns is called the conjugate matrix of A, and is denoted 

by 4'. 

If A == (apj) is a matrix, the roots of the determinantal equation in r 

a n -r a n =0 

<hi ^22““ ** ®23* 


Onl - Onn-r 

are called the latent roots of the matrix A. One of the chief theorems of the theory of 
matrices is Sylvesters law of latency , viz., that ifr x , r 2 , ... , r n are the latent roots of a matrix 
A t then the latent roots of any function of A , say /(4), are f(r x ), /(r 2 ), . . . >/(*»). In particular, 
the latent roots of the matrix A~ 1 are the reciprocals of the latent roots of A. 

If 4 be a matrix, and S another matrix, the matrix SAS" 1 has the same latent roots 
as A, 

(It will be understood that the above theorems have been stated in their general form 
without referring to exceptional cases.) 


W.D. 


26 
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177 . The characteristic exponents of a Hamiltonian system . 

Consider now in particular a conservative dynamical system which for 
simplicity we shall suppose to have two degrees of freedom. The equations of 
motion may be written 

dt * dt dp 2 ’ dt dq 1 5 dt dq 2 9 

where H is a given function of (q l3 q 2 ,pi,p^). Suppose that this system admits 
a periodic solution 

?i = Qi (t)> & = Q2 ( 0 ? Pi — Ti (t)> = T 2 ( 0 > 

and let an adjacent solution be represented by 

^ Qi “h £1 > = Q2 4 “ £2^ JPi “ -Pi 4 ” ®i ? ^2 

Then the equations to determine (g l5 £ 2 , «ri,«r 2 ) are evidently 


■(IX 


d*H , -yg MT 3 2 ff 
(ft ^ 3^! 3g a * 2 dp x dq 2 ** 3pi 2 *** 3pi9p 2 
and three similar equations. 

Let (g/, g/, to-/, ® 2 ') be ahother solution of these equations, so 
d 2 H f ^ d*H , _ /3 2 ff , , B*H 

dt ** dp 1 dq 1 3 pi 3 g 2 1 dp x 2 2 3 pi 3 ^ 2 
and three similar equations. 

Multiply equations (1) by ®r 2 ', — g/, — g 2 ', respectively, arid the equa- 
tions (2) by — vr u — ® 2 , g l3 g 2j respectively, and add. We obtain 


.( 2 ), 


j t (£1 ®i' + £2 «•' -• £/ - £2^2) = 0, 


and hence the integrated equation 

£1 -or/ + £ 2 ® 2 ' — £/ ^ — £2' cr 2 = Constant ( 3 ). 

Now the values, which (gj, g 2 , nr u ® 2 ) acquire when t is increased by a complete 
period T t are linear functions of their values at the beginning of- the period: 
let the transformation which gives the values at the end of a period, (g, g 2 , 
®i» ^2), in terms of the values at the beginning of the period, (g l3 g 2 , wj, ® 2 ), be 

£1 = ^n£i+ r 12 g 2 + r 13 ®! rf r 14 ® 2 , 

£2 = ^21 £l + *22 £s + * 23^1 + 

— *31 £1 + ^£2 + **«! + r*w s ,. 

^8 = ^41 £l + ^ £2 + +'t" 4 ^®’g. 

Denote the transformation or matrix (r^) by R. Then by ( 3 ), R trans- 
forms gj®*/ + gg^g 7 — g/®! - g a ' ®2 into itself, and therefore 
£1 + g 2 ® 2 ' — g/®* - g 2 ® 2 

- ( r n gi + r 12 g 2 + r 13 + r 14 sr 2 ) (^31 £/ 4 - £2' 4 -^ 33 ^i' + *34^2') 

+ three similar products. 
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Equating coefficients of etc. in this equation, we have a set of equa- 
tions which are comprehended in the matrix-equation 



" r 32 r ll -r 42 r 21 +712*31 + **22 **41 


' **31 **12 “7*41 **22 + 7*117*32 + 7*21 **42 ~ 7*31 7*13 ” 7*41 7*23+ 7*11 7*33 + 7*217*43 . . . 

0 7*327*13 7*42 7*23 ‘+•7*12^33 + 7*22 7*43 •* 


The matrix on the right-hand side is equal to 


f -*u ~ r 4i r n 

-**7*32 -7*^ r u 

~~~ 7*43 r l3 


n 4 - tv . 


* 14 



14> 


7*ii r 12 r u r, 

7*21 7*22 7*23 r*24 

7*31 7*32 Tss 7*34 

TfL 7*42 7*43 7*44, 


or to 


7*33 7*43 


<7*14 7*24 7*34 



0 0 1 0\ /7* u 7 *j 2 7* 13 7* 14 ^ 

0 0 ' 0 1 1 / r n r» r» r» 

1 0 0 0 I l r 31 7*32 7*33 7*34 

0—1 0 0/ V*41 7*42 r u t 


Therefore denoting the matrix 


0 0 1 0>* 

0 0 0 1 
-10 0 0 
0-10 0 / 

by 8, we have S — R' SR, where JR' denotes the matrix conjugate to JR; and 
therefore (R'f 1 — SRS~ 1 X 

This equation shews that (JR 7 )" 1 has the same latent roots as JR, and 
therefore that Rr 1 has the same latent roots as R, and therefore that the set 
of the latent roots of R is the same as the set of their reciprocals: the reciprocal 
of every latent root of R is itself a latent root of R. Now if there exists a 
linear combination 17 = + 7^1 + of (&> f 2 > «i, *r 2 ). such that its 

value v after completing a period satisfies the equation 

V=M (*), 

then on writing down the equations which express this condition, it follows at 
once that X must be a latent root of the matrix iJ. But as we have seen in 
the last article, any solution of the equations ( 1 ) is of the form 

2 <?*S k (t) (5), 

k 

26—2 
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where the a* s are the characteristic exponents and the Si’s are periodic 
functions of t of period T\ and equation (4) can be satisfied by an expression 
of the form (5) only when involves a single one of the characteristic exponents, 
say 

*-**&(*) ( 6 ). 

Substituting from (6) in (4), we have 

X = 

so the latent roots of the matrix R are the quantities e** 7 , where the a k s are the 
characteristic exponents . 

Thus the result that the set of latent roots of R is the same as the set of 
their reciprocals now yields the theorem that when the differential equations 
form a Hamiltonian system , the characteristic exponents of any periodic solution 
may he arranged in pairs , the exponents of each pair being equal in magnitude 
hut opposite in sign*. 

From the results of this article and § 174 it is evident that in the motion 
of a particle in a plane under the action of conservative forces, the characteristic 
exponents of any periodic orbit are (0, 0, a, — a), where a is some number. 

Example I. Shew that , in the motion of a particle in a plane under the action of con- 
servative forces^ if u^, w n +i> ^«+2 denote the normal displacements in an orbit adjacent to 
a known periodic orbit in three consecutive revolutions, the ratio k=(v n+ 2 +u n )/w n+1 has 
a constant value, which is the same for all adjacent orbits. 

(Korteweg, Wiener Sitzungsber. xciii. (1886).) 

This number k is called the index of stability of the periodic orbit. Let the characteristic 
exponents of the periodic orbit be (0, 0, a, -a): then the characteristic exponent a is con- 
nected with the index of stability k and the period T by the equation 

£=2coshajF. 

Example 2. Skew that (so far as the question of stability is determined by considering 
small displacements) a periodic orbit is stable or not according as the associated index of 
stability is less or greater (in absolute value) than two. 

This of course corresponds to the fact that the orbit is stable or unstable according as a is 
purely imaginary or not. 

Example 3. Discuss the transitional case in which the index of stability has one of 
* the values ±2 : shewing that the equation of the adjacent orbits is of one of the forms 

Ki (0 {*) + $0 («)} + iT 2 0 (s)> 
u-Krf (s ) + Z 2 0 Mj 

where 0 and 0 either have the period S (denoting by s the arc in the periodic orbit, when 
S denotes its complete length), or satisfy the equations 

0(*+£)=* -00 0» 0(*+£)=-0(«), 

and that the known orbit may be either stable or unstable. (Korteweg.) 

* This theorem is doe to Poincard, Mlc. Cll. i. (1892), p. 193. 
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178 . The asymptotic solutions of § 170 deduced from the theory of charac- 
teristic exponents. 

We shall now shew how those orbits of planets in the general relativity- 
theory, which (§170) approach spirally to an asymptotic circular orbit, maybe 
obtained by considering the characteristic exponents of this circular orbit. 
Writing down the equations of motion, namely (§170) 

w ' 

<’>• 

(3), 

and eliminating s and 8 between them, we obtain 

1 d 2 r 3a fdrX 2 lac 2 / d0 \ 2 A //fN 

- (4) ' 

r \ r) 

while from ( 2 ) and (3) we have 

r 2 d0 

1 _ a ~~ 
r 

and differentiating this, 

t ,d 2 0 drd0 ol drd8 A /c v 

+ "57 == 0 (5). 

dt 2 dtdt ^^adt dt 

r 

Equations (4) arid (5) are the equations of motion when r and 0 are taken as 
dependent variables and t as independent variable. If r = r 0 (£), 0 — 0 O (t) are 
the equations of an orbit, then in order to determine the small oscillations 
about this orbit we put 

r as r 0 (t) + £, 0 = 0 o (t) + r} t 

and neglect the squares and products of £ and 77 . The characteristic exponents 
are found by solving the differential equations in f and 77 . 

In particular, if the orbit is circular and of radius r 0 , we must have 
g=° and g=0, when r=r 0 , 

and therefore by (4) 

r 0 8 = |«c®. 

The equation in \ now becomes, after a simple reduction, 

, a <? /, 3a\._. 
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It is evident from this equation that a circular orbit can be stable only 
when its radius is greater than 3a, as we found in § 170. When the radius is 
less than 3a, the solution of equation (6) is of the form 



The characteristic exponents being ± 



the tivo terms on the 


right-hand side of (7) correspond to the two types of asymptotic solution to the 
circular orbit , namely the type which approaches the circle by a right-handed 
spiral and the type which approaches by a left-handed spiral . It appeared from 
§170 that a planet moving away from the circular orbit in a right-handed 
spiral, when it attains a certain distance from the attracting centre, passes 
through an aphelion, after which it moves in again asymptotically towards the 
circular orbit in a left-handed spiral: but of course this fact cannot be inferred 
by the mere consideration of characteristic exponents. 


179. The characteristic exponents of “ordinary” and “singular” periodic 
solutions. 

We have seen (§ 177) that in a dynamical system with two degrees of 
freedom, the characteristic exponents of any periodic orbit are (0, 0, a, — a), 
where a is some number; and in the last article we have seen that for the 
circular periodic orbits of a planet in general relativity-theory, which are 
“singular” orbits, the quantity a is not zero. On the other hand for the 
quasi-elliptic orbits (§170), which are “ordinary” orbits, and for which conse- 
quently the period is constant over a singly-infinite sub-family, a is zero. This 
result is true for Hamiltonian systems with two degrees of freedom in general: 
for “ordinary** periodic solutions, all the characteristic exponents are zero*: but 
for “singular” periodic solutions , two exponents are zero and the other two are 
± a, where a is not zero and vanes continuously over the family of singular 
periodic solutions . 

180. Lagrange* s three particles. 

We shall now consider specially certain periodic solutions of the problem 
of three bodies. 

Let the equations of motion of the problem be taken in the reduced form 
obtained in § 160, and lot iis first enquire whether these equations admit of a 
particular solution in which the mutual distances of the bodies are invariable 
throughout the motion. 


Cf. Poincarf, VHh. Nour. n, §148, 
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The mutual distances are 


ft. W~ 


gfflggiga , 

mj + Wla' 


cos q % cos q t — 


fc-pj-pl 


sin sin + 


2 m lglg2 

2 I” . 

m 1 + m 2 


cos cos — 


te-Pi-P icir 


?3 sin g 4 ) 


| * Q 5 

(nij + »i 2 ) 2 11 


it follows that, in the particular solution considered, the quantities 

, k- — p 3 - - p? ■ 

Qu q- 2 , and cos q s cos «, - sm q s sin q t 

2p 3 jp 4 

must be constant, and hence the functions U, d Ujdqx , dU/dq» must be constant, 
where U— 


The equations 


0 

dpi ft 


, . 0 H p* 

0 = ?2 = = / 
dPa ft 


shew that p l and p« must be permanently zero : while the equations 


3?i 3?i ’ 

shew that jp 3 and p 4 must be constant. 
Moreover, the equations 

n • dH 

shew that the expressions 


_ dH Pi du 
dq» f q/‘ dq. 2 


n • dH 

1 Oq 4 


d_( 

dqX 

“ d si(' 

are zero, so we have 


cos q 3 cos q 4 - 


H-pl~pf 


sm q 3 sm 


cos g 3 cos # 4 - — sm q 3 sm q 4 


tan q z cot q 4 = cot g 3 tan g 4 — — — 


and therefore p 3 2 + f> 4 2 — & 2 = ± 2p 3 p 4 , 

or te = (p*±p*)\ 

an equation which shews that the instantaneous planes of motion of the 
bodies p and p coincide with the plane through these bodies and the origin: 
in other words, the motion of p and p takes place in a plane : and therefore 
the motion ofm li m 2 , m 3 takes place in a plane . 

It follows that, the centre of gravity 0 of the system being supposed at 
rest, the particles m 1} nu, m 3 (which we shall denote by P, Q, R) must move 
in circular orbits round 0. We have now to see if such a motion is possible. 

One condition which must obviously be satisfied is that the resultant 
attraction of any two of the particles on the third must act in the line joining 



408 


The General Theory of Orbits [oh. xv 


the third particle to the centre of gravity. This condition is satisfied if the 
three particles are in the same straight line. If they are not in a . straight 
line, it gives 


4n5-, sin PRO = ffh-, sin QRO, and two similar equations. 
JrJti- QR* 

But since 0 is the centre of gravity of the particles, we have 


m 1 sin PRO _ sin QPR __ QR 
du sin QR 0 sin PQR PR 9 

and this combined with the preceding equation gives PR= QR: similarly we 
find PR — PQ. 

Hence either the bodies must be collinear , or else the triangle formed by 
them must be equilateral 

Considering first the collinear case, let the distances of the bodies from 
their centre of gravity (measured positively in the same direction) be a lf a z , 
a 3 respectively: we shall suppose that a 1 < a 2 < a 3 , which does not lessen the 
generality of the discussion. Since the force acting on P must be that 
corresponding to circular motion round 0, we have 

n 2 a j = -m 2 - a 1 )'* 2 - ra 3 (03 - a^r 2 , 

where n is the angular velocity of the line PQR; and similarly 


nhu = — m 3 (03 — a^) -2 4- m x (a 2 — aO -2 , n 2 a 3 = (a 3 — af ~ 2 4- m 2 (a 3 — a 2 )~ 2 . 


From these equations we readily find 

whfa {(1 4 - kf — 1 } 4- (1 + k)~ (t? - 1 ) 4- m s {£* — ( 1 4 - kf] = 0 , 

where k denotes the ratio (a 3 — a 2 )/(a 2 — Oj). 

This is a quintic equation in k, with real coefficients. Since the left-hand 
side of the equation is negative when k is zero, and positive when 4- 00 , 
there is at least one positive real root; such a root determines uniquely real 
values for the ratios a 1 :a 2 :a 3 ] and if n is given, the distances a 1} a 2l a z can 
be completely determined. It follows that there are an infinite number of 
solutions of the problem of thr embodies, in which the bodies remain always in a 
straight line at constant distances from each other; the straight line rotates 
uniformly , and when its angular velocity has been {arbitrarily) assigned, the 
mutual distances of the bodies are determinate. 

Considering next the equilateral case, let a be the length of one side of 
the triangle formed by the bodies, and let n be its angular velocity. Since 
the force acting on m s is that which corresponds to a circular orbit round 0, 
we have 

^ cos PRO + ~f cos QRO = n * . OR, 
a (t~ 

a condition which reduces to 


m, 4* du 4 m ;! — n 2 (v\ 
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The conditions relating to the motion of Q and of R reduce to the same 
equation: and hence a motion of the kind indicated is possible, provided n 
and a are connected by this relation. Hence there are an infinite number of 
solutions of the problem of three bodies , in which the triangle formed by the 
bodies remains equilateral and of constant size, and rotates uniformly in the 
plane of the motion : the angular velocity of its rotation can be arbitrarily 
assigned, and the size of the triangle is then determinate . 

The two particular types of motion which have now been found will be 
called Lagrange's collinear particles and Lagrange's equidistant particles 
respectively* 

For more than a century after Lagrange's discovery, its interest was sup- 
posed to be purely theoretical. But in 1906 a new minor planet, 588 Achilles, 
was found to have a mean distance equal to that of Jupiter: and it was soon 
realised that the Sun, Jupiter, and Achilles constitute, approximately at 
any rate, an example of the Lagrangian equilateral-triangular configuration. 
Shortly afterwards came the discovery of three other Asteroids, 617 Patroelus, 
624 Hector, and 659 Nestor, which are in the same case*f*, and in the next 
25 years, six more. Of this “Trojan group,” five are in longitude Jupiter -60°, 
and the other five in longitude Jupiter +60°. 

Example. . Shew that particular solutions of the problem of three bodies exist, in which* 
the bodies are always collinear or always equidistant, although the mutual distances are 
not constant but are periodic functions of the time. 

These are evidently periodic solutions of the problem, and include Lagrange’s particles 
as a limiting case. 


181. Stability of Lagrange's particles: periodic orbits in the vicinity. 

It has been observed that in the neighbourhood of any configuration 
of stable equilibrium or steady motion there exists in general a family of 
periodic solutions, namely the normal vibrations about the position of equili- 
brium or steady motion. We shall now apply this idea to the case of the 
Lagrange's-particle solution of the restricted problem of three bodies, and 
thereby obtain certain families of periodic orbits of the planetoid. 

Let S and J be the bodies of finite mass, and ??i 3 their masses, 0 tlieir 
centre of gravity, n the angular velocity of SJ, x and y the coordinates of the 

* They were discovered by Lagrange in 177*2: Oeuvres de Lagrange , vi. p. 229. For references 
to extensions of these results to the problem of n bodies, cf. my article in the Encyklopddie d. 
math. Wise. vi. 2, 12, p. 529; to the papers there mentioned may he added E. O. Lovett, Amutli 
di Mat. (3), xi. (1904), p. 1; W. R. Longley, Bull. Amer. Math. Soe. xm. (1907), p. 324, and 
F. R. Moulton, Annals of Math. xn. (1910), p. 1; C. Carath4odory, Sitz. Bayer . Ak. Wiss. H2 
(1933), p. 257. 

t Of. F. J. Linders, Arkiv for Mat. iv. (1908), No. 20. 
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planetoid P when 0 is taken as origin and OJ as axis of x. The equations of 
motion of the planetoid are (§ 162) 

dx __ 3 K dy __ dK du _ _ 3 K dv __ __ 3^ 

dt~~ du* dt~~ dv ’ dt dx 9 dt dy 9 

where K — %(u z + v~) + n (uy — ws) — mJSP — m 2 JJP. 

Let (a, 5) denote the values of (x, y) in the position of relative equilibrium 
considered, so that for the collinear case we havej> = 0, and for the equidistant 
case we have a = ^ (m 1 — m%) Ijiirh + b — where l denotes the distance 
SJ, so that (§ 46) 

-f m 2 = n 2 £ 3 . 

The values of u, v in the position of relative equilibrium are easily seen to 
be —7ib and na respectively. 

Write x^a + %, y=b + v> u = — nb + 0, v = na + cl>, 

where rj, 6, <f> are supposed to be small quantities: neglecting a constant 
term, we have 

On expanding and retaining only terms of the second order in the small 
quantities, we obtain an expression for K with which the equations for the 
vibrations about relative equilibrium can be formed: we shall for definiteness 
consider vibrations about the equidistant configuration: in this case the 
expression for K becomes 

- + m 2 )(f-+ tf) - Zm, (f + V &?) 2 - Zm 2 {Z-s/Zy)% 

The equations of motion are 

i dK . d K a dK ,d. K 

* d& ’ V ~B<p’ 6 ' * dy ' 

Solving these equations in the manner described in Chapter VII, we find 
that the period of a normal vibration is 2tt/\, where X is a root of the equation 

’ X 4 — n 2 X 2 + (f | — k 2 ) n 4 = 0, where ^ =—r— . — — — . 

The two values of X 2 given by this equation will be positive provided they 
are real, since (f J- — W) is positive: and they will be real provided 4 (f|- — & 3 )< 1, 
or (m 1 + m 2 ) 2 >27m 1 m ft ; a relation which is satisfied provided one of the 
masses S, J is at least about 25 times as large as the other. When this condition 
is satisfied , there exist two families of periodic orbits of the planetoid in the 
vicinity of its equidistant configuration of relative equilibrium ; the periods are, 
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to a first approximation, 27r/\ 1 and 27r/Xo, where V and V are the roots of 
the equation in X 2 , 

X 4 -»*X a + (fJ-iP)fi 4 «0. 

These orbits have been computed by various investigators by numerical 
integration. 

Example. Shew that, for one of the modes of normal vibration of the planetoid in the 
vicinity of the equidistant configuration, the constant of relative energy is greater than in 
the configuration of relative equilibrium, while for the other mode the constant is less than 
in the configuration of relative equilibrium. (Charlier.) 

A similar discussion leads to the result that the collinear Lagrange's- 
particle configurations are unstable; but the equation for ike periods of normal 
modes of vibration has always one real root , and consequently in the neigh- 
bourhood of a position of relative equilibrium of the planetoid on the line SJ 
there exists a family of unstable periodic orbits. 

These orbits have been computed by numerical integration. 

Let $ and J be the bodies of finite mass, and P the “point of libration” 



beyond J } at which the planetoid could remain at relative rest. Then there 
is a sequence of periodic solutions as in the above diagram, leading (as the 
orbit enlarges) to an “orbit of ejection” discovered by Burrau; in which the 
planetoid collides with J and rebounds from it. Beyond the orbit of ejection 
we find orbits which have loops round J] and, as was shewn in 1924 by 
Stromgren of the Copenhagen Observatory and his co-workers, after many 
changes of type we come back to the original simple orbit round P, so that 
the sequence returns into itself and we obtain a continuous complete closed 
set of periodic orbits. 

For further work on the subject of orbits in the neighbourhood of the Lagrange’s- 
particle solutions and the restricted problem of three bodies generally, cf. the memoirs 
referred to on page 530 of my article in the Encyklopadie , and also E. O. Lovett, 
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Notch. Chix. (1902), p. 281 ; F. R. Moulton, Proc. L.M.S. (2), xi. (1912), p. 367, Math. Ann . 
lxxih. (1912), p. 441, Proc . ihter. of Math. Cambridge, 1912, II. p. 182, and 

Periodic Orbits (Washington, 1920), which gives an account of researches by Moulton 
himself and by W. D. McMillan, T. Buck, D. Buchanan, W. R. Longley, and F. L. Griffin; 
various memoirs by E. Haerdtl, G. Pavanini, L. A. H. Warren, J. Chazy, L. Amoroso, 
J. Fischer-Petersen, P. Pedersen, K. Bohlin, W. W. Heinrich, A. Wintner, K. PopofF, 
T. Matukuma, M. Martin ; N. Moi'sseiev, Publ. of the Sternberg State Astron. Inst . vir. 
(1936): and a long series of papers by E. Stromgren and his school in the PMihatiomr 
fra Kobenhavns Observalonum , the results of which are collected in No. 100 (1935). 


182 . The stability of orbits as affected by terms of higher order in the 
displacement. 


In the present chapter, in our treatment of orbits adjacent to a given 
orbit or to a position of equilibrium, we have considered only an approximate. 
solution of the equations of the varied orbit, since we have neglected the 
influence of all powers of the displacement above the first. The effect of these 
neglected terms may however be of great importance, as may be seen from 
the following example*. 

Consider the Hamiltonian system 

dx x _dH da^^dll 9 # 

dt ~"dyf dt ~~dy 2 * dt ~~ ’ di ~ dx 2 * ^ ^ 

where H = %\ (xf + y, s ) - X (as** + yf) + $a{<K 2 (av“- Vi) - 2as, y, y,}. 

The first approximation, obtained by neglecting all powers of the variables 
above the first in the differentia] equations, is 


da^ 



dx g 

It 


— 2 \y % , 


dy% 

dt 


= 2Xa? 2 , 


of which the solution is 

it? 1 =jlsin(X«+e), jlcos(Xi + c), a; 2 = J?sin ( 2 Atf-f-y), y 2 » cos (%kt 4 - y), 

where A, B , e, 7 are the arbitrary constants of integration. This first 
approximation therefore suggests stability, and in feet merely a superposition 
of two, simple-harmonic oscillations. 

It can however be verified without difficulty that the differential equations 
(1) admit the solution 


a;,= ^&) ain(Xi+7) ’ y^^|i7) C06(Xf+ ' y) ’ 

^ = <fe) sin(2x * + '*>’ ^<7T7)^ (2>i+,y) ’ 

where e and 7 are arbitrary constants; and these equations represent orbits 
which are indefinitely near the origin when t-*~oo and t-*— 00, but which 
have infinite branches, all the coordinates becoming infinite as t approaches 


* Due to T. M. Cherry, Trim* Comb. PMi. Soc. xxra. (1925) r p. 199. 
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the arbitrary value — e. The position of equilibrium at the origin is therefore 
unstable, in spite of being stable to the first order. 

The general effect of the neglected terms of higher order on stability in 
dynamical systems has been considered by T. Levi-Civita* and A. R. Cigalaf : 
and in a series of memoirs by D. J. KortewegJ and his pupil H. J. EL Beth§. 
Considering the oscillations about equilibrium of a system with any number 
of degrees of freedom, Korteweg shewed that if s lf s 2l ... denote the frequencies 
corresponding to infinitesimal oscillations in the different normal coordinates, 
then when 

Pi*i+P%* 2 + ... . 

is zero or very small (where Pup *, ... are small integers, positive or negative) 
certain vibrations of higher order, which are usually of small intensity com- 
pared with the principal vibrations, may acquire an abnormally great intensity. 
The most important cases occur when 

these cases have been fully discussed by Beth. 


183 . Attractive and repellent regions of a field of force . 

The general character of the motion of a conservative holonomic system 
is illustrated by a theorem which was given by Hadamard|| in 1897. For 
simplicity, we shall suppose that the system consists of a particle of unit 
mass, which is free to move on a given smooth surface under forces derivable 
from a potential energy function V; a similar result will readily be seen to 
hold for more complex systems. 

Let (u, v) be two parameters which specify the position of the particle on 
the surface, and let the line-element on the surface be given by the equation 
ds 1 = Edu 2 + 2 Fdudv + Gdv*, 

where (E, F, G) are given functions of u and v The kinetic energy of the 

P 8 ^ 01 ® “ T=b(Eu *+ 2 Fuv + QV), 

and the Lagrangian equations of motion are 

jrf /3T\ ar = _07 d_fdT\_dT^_d V 

dt\du) du du ’ dt\dv) dv dv ’ 


which can he written 


(EG-F*)U: 




do „a E' 




dG 

dv 



* Atinali di Mat . v. (1901), p. 221. t Aimali di Mat . xx. (1904), p. 07, 

X Verhand. d. K. Akad. v. Weteruch . v. No. 8 (1397) : Archives Nierland. (2), i. (1897), p. 229. 
§ Amsterdam Proc. xn. (1910), p. 618 and p. 735 : xm. (1911), p. 742 : Archives N&erland . (2), xv. 
(1910), p. 246: (3a), i. (1912), p. 185: Phil Mag . (6), xxvi. (1913), p. 268. 

|| Journ, de Math. (5), m. p. 331. Cf. Synge, Trans. Amer. Math. Soc. xxxiv. (1932), p. 481. 
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'dv +llF du b 3u) 


du 


We have, by differentiation, 


„ SV.3V. 

r -sr“ + 8F'’' 

«. ar.. 9F.. , ?f . 3>f .. pf 
^=^" + S" + »“ + 2 »“ ,+ S r ’'- 

Substituting for it and ii their values from the preceding equations, we 
have 


where 


+ [I? + <*® - ^ {£ (*® g + i p f - ®f ) 


tT 


af/ 


The quantities occurring in this equation can be expressed in terms of 
deformation-covariants *. The principal deformation-covariants connected 
with the surface whose line-element is given by the equation 

efo* = Edu 2 + 2 Fdudv -f 0<fo a 
are the differential parameters 

where <f> and ifr are arbitrary functions of the variables u and v. 

* The definition of . a deformation-co variant is given in the footnote on page 111, 
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With this notation, the preceding equation becomes 
F= — Aj (F) 4- <& (u, v). 

Utilising the equation of energy 

Eu 2 + 2Fui) + Gv 2 = 2 (h — F), 
and observing that the expression 

<E> ( u y v) O (3 Vjdv> — 3 F/3w) 

Eu* + 2Fw + Gt> 2 E { 3 F/3v) 2 - 2F(3 F/3* ) (3 F/3u) 4- G(9 V/duf 
contains the quantity (udVjdu 4- vdVjdv) as a factor, we can write 

F= — A, (F) + 2(A A ~ ( p ) Ir + (\« + p«) F 
where \ and ji contain in their denominators only the quantity 






and where I v denotes the expression 

3> (dV/dv, -dV/du)/(EG— F*)> 
we readily find that Iy can be expressed in the form 

/ F = A, (F) A 2 (F) — J A { F, A, ( F)}. 


Consider, on the orbit of the particle, a point at which F has a minimum 
value; at such a point F is zero and V is positive: as A x (F) is essentially 
positive (since the line-element of the surface is a positive definite form), it 
follows that Iy>Q, the inequality becoming an equality only when A^F) is 
zero, i.e. at an equilibrium-position of the particle. 

As the particle describes any trajectory, the function V will either have 
an infinite number of successive maxima and minima (this is the general case) 
or (in exceptional cases) the function will, after passing some point of the 
orbit, vary continually in the same sense. Suppose first that the former of 
these alternatives is the true one: then if we divide the given surface into 
two regions, in which Iy is positive and negative respectively, it follows from 
what has been proved above that the former of these regions contains all the 
points of the orbit at which Fhas a minimum value, i.e. it contains in general 
an infinite number of distinct parts of the orbit, each of finite length ; whereas 
in the other region, for which Iy is negative, the particle cannot remain per- 
manently. These two parts of the surface are on this account called the 
attractive and repellent regions. Each of these regions exists in general, for 
it is easily found that any isolated point of the surface at which V is a mini- 
mum (i.e. any point where stable equilibrium is possible) is in an attractive 
region, and any point at which F is a maximum is in a repellent region. 

It is interesting to compare this result with that which corresponds to it in the motion 
of a particle with one degree of freedom, e.g. a particle which is free to move on a curve 
under the action of a force which depends only on the position of the particle. In this case 
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the particle either ultimately travels an indefinite distance in one direction or oscillates 
about a position of stable equilibrium. The attractive region, in motion with two degrees 
of freedom, corresponds to the position of stable equilibrium in motion with one degree of 
freedom. 

Consider next the alternative supposition, namely that after some definite 
instant the variation of F is always in the same sense. We shall suppose that 
the surface has no infinite sheets and is regular at all points, and that F is 
an everywhere regular function of position on the surface; so that, since the 
variation of F is always in the same sense, F must tend toward some definite 
finite limit, F and V tending to the limit zero. Considering the equation 

F~ - Aa (F) + 2 (h - F) 7 r /A, ( V) +(\u + fiv) F, 
we see that if A x (F) is not very small, A and fi are finite and the last term 
on the right-hand side of the equation is infinitesimal; and consequently 
either there exist values of t as large as we please for which Iy is positive (in 
which case the part of the orbit described in the attractive region is of length 
greater than any assignable quantity) or else A* (F) tends to zero. But 
Aj (F) can be zero only when dVfdu and dVjdv are zero; if therefore (as is in 
general the case) the surface possesses only a finite number of equilibrium 
positions, the particle will tend to one of these positions, with a velocity 
which tends to zero. A position of equilibrium thus approached asymptotically 
must be a position of unstable equilibrium: for the asymptotic motion re- 
versed is a motion in which the particle, being initially near the equilibrium 
position with a small velocity, does not remain in the neighbourhood of the 
equilibrium position; and this is inconsistent with the definition of stability. 

Thus finally we obtain Hadamard’s theorem, which may be stated as 
follows: If a particle is free to move on a surface which is everywhere regular 
and has no infinite sheets, the potential energy function being regular at all 
points of the surface and having only a finite number of maxima and minima 
on it, either the part of the orbit described in the attractive region is of length 
greater than any assignable quantity, or else the orbit tends asymptotically to 
one of the positions of unstable equilibrium. 

Example. If all values of t from - go to.+oo are considered, shew that the particle must 
for part of its course be in the attractive region. 


184. Application of the energy integral to the problem of stability. 

A simple criterion for determining the character of a given form of motion 
of a dynamical system is often furnished by the equation of energy of the 
system. Considering the case of a single particle of unit mass which moves 
in a plane under the influence of forces derived from a potential energy 
function V {x, y), the'equation of energy can be written 

H^ + f)^h^V(w, y). 
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Now the branched of the curve F (x, y) ==h separate the plane into regions 
for which [V (a?, y} — h] is respectively positive and negative; but as (ir 2 -b y 2 ) 
is essentially positive, an orbit for which the total energy is h can only exist in 
the regions for which V (x, y) < h. If then the particle is at any time in the 
interior of a closed branch of the- curve V (x, y) = h, it must always remain 
within this region. The word stability is often applied to characterise types of 
motion in which the moving particle is confined to certain limited regions, and 
in this sense we may say that the motion of the particle in question is stable. 

The above method has been used by Hill*, Bohlinf, and Darwin J, chiefly 
in connexion with the restricted problem of three bodies. 


185. Application of integral-invariants to investigations of stability. 

The term stability was applied in a different sense by Poisson to a system which, in 
the lapse of time, returns infinitely often to positions indefinitely near to its original 
position, the intervening oscillations being of any magnitude. It has been shewn by 
Poincar6 that the theoiy of integral-invariants may be applied to the discussion of Poisson 
stability. 

Considering a system of differential equations 


for which 


j 

X r # 2 , ..., # u ) (r— 1, 2, ..., Wr), 

f [ f... fsx 1 dx 2 ...Sx n 


is an integral-invariant, we regard these equations as defining the trajectory in n dimen- 
sions of a point P whose coordinates are # 2 » #»)• If the trajectories have no 

branches receding to an infinite distance from the origin, it may be shewn§ that if any 
small region R is taken in the space, there exist trajectories which traverse R infinitely 
often: and, in feet, the probability that a trajectory issuing from a point of R does not 
traverse this region infinitely often is zero, however small R may be. Poincare has given 
several extensions of this method, and has shewn that under certain conditions it is 
applicable in the restricted problem of three bodies. 

The development of this line of thought led to the ergodic theorem, for which see 
Birkhoff, Bull. Amer. Math. Soc. xxxvm. (1932), p. 361, where references are given to the 
work of Birkhoff himself and of Koopman, Hopf, Wintner, and J. v. Neumann. Cf. also 
T. Carleman, Ark. Mat. Astr. Fys. 22 B, Nr 7 (1932). 


186. JSyngds “Geometry of Dynamics.” 

A brief account will now be given of recent work by Syngey ; in which dynamical 
problems are treated by aid of the tensor calculus. 

The motion of a dynamical system whose configurations are specified by M coordinates 
(q\ q\ ...yq*) may be thought of as the motion of a point in a manifold of M dimensions — 
the “manifold of configurations.’* If the kinetic energy of the system is given by 
(where the repetition of an index in a product implies summation of that 
index from 1 to AO, the infinitesimal 

d^~%TdP~a r ^d<£ n dq* 

* Amer. J . Math. I. (1878), p. 75. t Acta Math. x. (1887), p. 109. 

X Acta Math . xxi. (1897); p. 99. 

$ PomearA Acta Math . xra. (1890), p. 87; Nouv.’MSch. ni. Ch. xxvn: on Poincar6’s work on 
stability ft la Poisson cf. E. Picard, Bull, des sc. math. (2), xxxvm. (1914), p. 320. 

(J J. L. Synge, “On the Geometry of Dynamics,” PhiL Trans. A, 226 (1926), pp. 81-106. For 
the 0 f the tensor calculus the reader is referred to Levi-Civita’s Absolute Differential 

rtnhniium fRncrliflh translation), or to Eisenhart’s Riemannian Geometry . 
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is an invariant, defined by two adjacent configurations. The square root of this quantity 
toay be called the distance between the two configurations and the above form the 
kinematical line-element. In the case of a particle of unit mass moving in space or on a 
surface the kinematical line-element so defined is precisely the ordinary geometrical line- 
element. 

The vector whose components are q r is called the velocity vector and the vector whose 
components are/**, where 

is called the acceleration vector . It is easily seen (p. 39) that the equations of motion may 
be writton i.e. acceleration— force. Just as in particle dynamics the acceleration 

vector can be resolved into components along the tangent and principal normal to the 
trajectory, the components in these directions being respectively vdvfds and A, where v 
is the magnitude of the velocity (v 2 — a mn q m q n —2 T), and k is the first curvature. This 
leads at once to a generalisation of Bonnet’s Theorem (p. 94). 

The purely geometrical concept of the relative curvature of two curves in Riemannian 
space, due to Lipka (Bull. Amer. Math. Soc . xxix. (1923), p. 345), throws further light on the 
question of Least Curvature (Chap, ix) and leads to the theorem : When a holonomic con- 
servative system is subjected to constraints , holonomic or non-holonomic , the natural constrained 
trajectory has , relative to the unconstrained natural trajectory with the same velocity vector , 
a smaller curvature than any other curve having the same tangent and satisfying the conditions 
of constraint. 

When the methods of the tensor calculus are applied to non-holonomic systems, a 
determinate form of Lagrange’s equations is obtained. A system of M equations of con- 
straint implies that the velooity vector must be perpendicular to a certain element of M 
dimensions. It is always possible to choose M orthogonal unit vectors in this element ; 
if these are denoted by B*"^, B r ( 2 ), .. M Br^), the equations of motion may be written 

3* ($f) ~ ~ ^(i) 


“ (fyWm.Q n '+ 

where for example, is the eovariant derivative of B( i^, 




JAi hn 




The application of the method is perhaps most interesting in treating the problem of 
the stability of a state of motion. Two motions, the undisturbed and the disturbed, take 
place along neighbouring curves in the manifold. If the distance between simultaneous 
configurations of the undisturbed aud the disturbed motions remains permanently 
we say that the motion is stable in the kinematical sense. The infinitesimal disturbance' 
vector joining the undisturbed configuration to the corresponding disturbed configuration 
being denoted by if, it is found that f satisfies the equation 

where 

<*•<«»= 4 m - 4 m + m { v? -rw 

the mixed curvature tensor of the manifold, mid 

Hr 
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the accept A denotes the contravariant time-flux , viz. 


cfe r 11 dt> 




The magnitude of the disturbance vector, defined as r}^(a mn rf n Tj n )^ i satisfies the equation 

7 + 7 ( G'mnst - A 2 - §mn^ m ^ tt ) = 0, 

^here p r is the unit vector codirectional with if, A the magnitude of /L r and Q, nn the 
covariant derivative of Q m . 


When the correspondence between configurations of the undisturbed and disturbed 
trajectories is not that of simultaneity but is defined by the condition that the disturbance 
vector if shall be normal to the undisturbed trajectory, permanent smallness of ij for this 
correspondence is called stability in the himmatico-statical sense. In this case also 
differential equations for the components and magnitude of the disturbance vector have 
been given in the case of a conservative system. In the case of two degrees of freedom we 
obtain 

j8 +&{v*K+ V mn v m V n + ZvV) + 2M= 0, 

where /3 is the magnitude of the disturbance vector (but here counted positive on one side 
of the undisturbed trajectory and negative on the other side), K the Gaussian curvature of 
the manifold, v r the unit vector along the normal, jcthe first curvature of the trajectory and 8 A 
the excess of the total energy in the disturbed motion over that in the undisturbed 
motion. 


As long as we confine our attention to conservative systems and, in considering stability, 
think only of disturbances which do not change the total energy, the geometrical statement 
of dynamical problems assumes a simpler form when, instead of the kinematical line- 
element, we employ the action line-element , 

ds*=9.(k- V)TdP=(h- V) a mn dq m dq n ^g^dq™ dqf, 
where h denotes the total energy of the system. 

For this line-element the curves of natural motion are geodesics (curves of stationary 
length) by the Principle of Least Action (cf. p. 251), and their equations may be written 


In discussing questions of stability we have now to deal with the separation of two neigh- 
bouring geodesics. Corresponding points being those at equal (action) distances from 
assigned points on the two geodesics, the disturbance vector satisfies the equation 


where 


* ds +{ r)v W’ 


dq m d£ 


ds 


ds U> 


riJr ds • 


The Christoffel symbols and curvature tensor are, of course, to be calculated for the action 
line-element. For the magnitude of the disturbance vector we have 

In the case of a system with two degrees of freedom this gives 

^+* 3 = 0 , 

where 0 is the magnitude of the disturbance vector (taken without loss of generality along 
the. normal and affected with sign) and K the Gaussian curvature of the manifold calculated 
with respect to the addon line-element. 


27 — 2 
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187. Connexion with the theory of surface transformations. 

The questions of integrability, stability, and the classification of various types of 
motion of a dynamical system with two degrees of freedom, have been studied by Poincare 
and Birkhoff by a method which depends on the theory of the transformation of surfaces 
into themselves: a full account of this method is given in two papers by Birkhoff, 
“Dynamical systems with two degrees of freedom,” Tram. Anier * Math. Soc. xvm. (1917), 
p. 199 and “Surface transformations and their dynamical applications,” Acta Math, xliii. 
(1920). 

The topics studied iu the present chapter are treated more fully in Birkh off’s valuable 
work Dynamical Systems {. Amer . Math. Soc. Coll. Pub. ix. (1927)) and in Husson’s Les 
trajectoires de la dpiamique (Paris, 1932). 

Miscellaneous Examples. 

1. She\v that the motion of a particle in an ellipse under the influence of two fixed 

Newtonian centres of force is stable. (Novikoflf.) 

2. A particle of unit mass is free to move in a plane under the action of several 
centres of force which attract it according to the Newtonian law of the inverse square of 
the distance: denoting the resulting potential energy of the particle by V(x y y\ shew that 
the integral 

s hr //[(fi + $) log{A - v <-*>y»] dxd 3’ 

where the integration is taken over the interior of any periodic orbit-for which* the constant 
of energy has the value h (the centres of force being excluded from the field of integration 
by small circles of arbitrary infinitesimal radius), is equal to the number of centres of force 
enclosed by the orbit, diminished by two. {Monthly Notices li.A.S. lxii. p. 186.) 

3. Let a family of orbits in a plane be defined by a differential equation 


where (x,y) are the current rectangular coordinates of a point on an orbit of the family; 

and let dn denote the normal distance from the point (x, y) to some definite adjacent orbit 

of the family. Shew that bn satisfies the equation 

ePdn r . 

-j£-+I8n=Q, 


and t is a variable defined by the equation 

dx , , 


i by the equation 

dt + W * 


(Sheepshanks Astron. Exam.) 


4. A particle moves under the influence of a repulsive force from a fixed centre : shew 
that the path is always of a hyperbolic character, and never surrounds the centre of force ; 
that the asymptotes do not pass through the centre in the cases when the work, which has 
to be done against the force in order to bring the particle to its position from an infinite 
distance, has a finite value ; but that when this work is infinitely great, the asymptotes 
pass through the centre, and the duration of the whole motion may be finite. 

(Schouten.) 


5. Shew that in the motion of a particle on a fixed smooth surface under the influence 
of gravity, the curve of separation between the attractive and repellent regions of the 
surface is formed by the apparent horizontal contour of the surface, together with the locus 
of Doints at which an asvmntotic direction is horizontal. 
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6. A particle moves freely in space under tlie influence of two Newtonian centres of 
attraction ; shew that when its constant of energy is negative, it describes a spiral curve 
round the line joining the centres, remaining within a tubular region bounded by two 
ellipsoids of rotation and two hyperboloids of rotation, whose foci are the centres of force : 
and that when the constant of energy is zero or positive, the particle describes a spiral 
path within a region which is bounded by an ellipsoid and two infinite sheets of hyper- 
boloids of the same confocal system. (Bonacini.) 


7. The necessary and sufficient condition in older that a two-parameter family of curves 
defined by a differential equation 

/'=0(:r,y,/) 

may be orbits of a system defined by equations of motion 


£+\ (#,#)?/= 


CX 


y-\{x,y)x= 


dp toy ) 


is that 


30 30/ 


¥ i+y 2 


shall be the total derivative of a function of x and y with respect to x. 

(P. Frank and K. Ogura.) 


8. In the motion of a particle in a plane under forces which depend only on its position, 
a one-parameter family of trajectories is obtained by starting particles at a given point in a 
given direction with all possible velocities. Shew that the locus of the foci of the osculating 
parabolas is a circle passing through the point. If the initial direction is now varied, shew 
that the locus of the centres of the qo 1 circles obtained is a conic having the given point 
as focus : and if the forces are conservative, this degenerates into a straight line counted 
twice. 


9. In order that a system of oo 5 space-curves, of which co 1 pass through every point 
in every direction, may be identifiable with the system of trajectories of a particle in an 
arbitrary positional field of force, it is necessary (but not sufficient) that the system 
should have the following properties : 

(a) The osculating planes of the qo 2 curves passing through a given point form a 
pencil : that is, all the planes pass through a fixed direction. 

(0) The osculating spheres of the qo 1 curves passing through a giveu point in a given 
direction form a pencil ; their centres thus lie on a straight line. 

10. Shew that the oo 2 curves of a natural family which meet any surface orthogonally 

are orthogonal to « 1 surfaces, that is, form a normal congruence. (The surfaces in question 
are the surfaces of equal Action.) (Hamilton.) 

11. Shew that the property referred to in Ex. 10 belongs exclusively to natural 
families. 

12. In order that a family of oo 4 curves in space may constitute a natural family of 
orbits, two properties are necessary and sufficient, viz. : 

(«) If the osculating circles of those curves of the family which pass through a given 
point p are constructed at that point, they have a second point P in. common, and thus 
form a bundle . Consequently, throe of the circles in such a bundle have four-point contact 
with the corresponding curves. 

(0) These three hyperosculating circles will bo mutually orthogonal 
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13. The only point-transformations which convert every natural family into a natural 
family are those belonging to the conformal group. 

[Examples 8, 9, 11, 12, 13 above are taken from memoirs by E. Kasner in the Trans - 
actions of the Amer. Math. . Soc ., 1906-1909. For further work in this direction the reader 
is referred to Professor Kasner’s Princeton Colloquium lectures on Differential Geometric 
Aspects of Dynamics.] 

14. Two sets of oo 1 curves in a plane, which form an orthogonal system, are orbits in 
a certain conservative field of force. If U denote the Action at any point (x 9 y) of a 
particle considered as moving on one of the first set of orbits, and V denote the Action at 
(jjj y) when the particle is considered as moving on one of the second set of orbits, shew 
that U and V are conjugate functions of x and y : and that the families of curves 

constant, F= constant, are identical with the orbits. 

(P. G. Tait and K. Ogura.) 



CHAPTER XYI 

INTEGRATION BY SERIES 


188. The need for series which converge for all values of the time; 
Poincare's series . 

We have already observed (§ 32) that the differential equations of motion 
of a dynamical system can be solved in terms of series of ascending powers 
of the time measured from some fixed epoch; these series converge in general 
for values of t within some definite circle of convergence in the tf-plane, and 
consequently will not furnish the values of the coordinates except for a limited 
interval of time. By means of the process of analytic continuation* it would 
be possible to derive from these series successive sets of other power-series, 
which would converge for values of the time outside this interval; but the 
process of continuation is too cumbrous to be of much use in practice, and the 
series thus derived give no insight into the general character of the motion, 
or indication of the remote future of the system. The efforts of investigators 
have therefore been directed to the problem of expressing the coordinates of a 
dynamical system by means of expansions which converge for all values of the 
time. One method of achieving this result f is to apply a transformation to 
the £-plane. Assuming that the motion of the system is always regular (i.e. that 
there are no collisions or other discontinuities, and that the coordinates are 
always finite), there will be no singularities of the system at points on the 
real axis in the tf-plane, and the divergence of the power-series in t — £ 0 after a 
certain interval of time must therefore be due to the existence of singularities 
of the solution in the finite part of the £-plane but not on the real axis. Suppose 
that the singularity which is nearest to the real axis is at a distance h from 
the real axis; and let r be a new variable defined by the equation 


* ^ 2 h) 1 + t 

i—. 


A band which extends to a distance h on either side of the real axis in the 
£-plane evidently corresponds to the interior of the circle |t| = 1 in the T-plane; 
the coordinates of the dynamical system are therefore regular functions of r 
at all points in the interior of this circle, and consequently they can be 

* Cf. Whittaker and Watson, Modem Analysis, § 5-5. 
f Due to Poincar4, Acta Math iv. (1884), p 211 
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expressed as power-series in the variable t, convergent within this circle. 
These series will therefore converge for all real values of t between — 1 and 1, 
i.e. for all real values of t between — oo and + oo . Thus these senes are valid 
for all values of the time . 

189. The regularisation of the Problem of Three Bodies . 

In the last article we made the reservation that there are to be no collisions 
or other discontinuities for real values of t. The importance of collisions in 
the mathematical theory of the Problem of Three Bodies was first indicated 
by Painlev6* who shewed that the motion of the bodies is regular (i.e. their 
coordinates are holomorphic functions of t) for all time, provided the initial 
conditions are not such that after a finite interval of time two of the bodies 
collide. The relations which must subsist between the initial values of the 
variables in order that a collision may ultimately happen between two of 
the three bodies have been discussed by Levi-Civitaf for the restricted problem 
of three bodies (when there is one such relation) and by Bisconeini J for the 
general problem, when there are two relations: these relations are analytic, 
but they are expressed by somewhat complicated infinite series, and are not 
directly applicable except when the interval of time between the initial instant 
and the collision is sufficiently short. 

A considerable advance was made when K. F. Sundman§ shewed that the 
singularity of the differential equations which corresponds to a collision of two 
of the bodies is not of an essential character, and that it may in fact be 
removed altogether by making a suitable change of the independent variable : 
that is to say, it is possible to choose the variables which specify the motion, 
and the independent variable, in such a way that the differential equations of 
motion are regular even when two of the three bodies occupy coincident 
positions||. It is thus possible to obtain a real prolongation of the motion 
after the collision IF : the coordinates can be specified for all values of the time t 
from — oo to 4* oo, whether collisions take place or not: and a positive lower 
bound i can be assigned to the two greater of the mutual distances. There 

* Letpm sur la tMorie anal . des iq. dijf., Paris, 1897, p. 58S. 

f Annali di Mat. (3) ix. (1903), p. 1 ; ContjHes Rendas , exxxvi. (1903), pp. 82, 221. 

+ Acta Math . xxx. (1905), p. 49. Cf. also H. Block, Medd . frail Lunds Ohs., Series ii., No. 6 
(1909); Arkiv f. Mat. A$tr. och Fys . v. (1909), No. 9. 

§ Acta Math . xxxvi. (1912), p. 105. The essential features of the work were originally 
published in Acta Societatis Scient . Fennicae in 1906 and 19Q9. It seems to have been inspired 
largely by Poincare’s theory of the uniformisation of analytic functions ; cf. Acta Math . xxxi. 
(1907), p. 1. 

ii Levi-Civita regularised the differential equations of the restricted problem of three bodies 
by an elementary transformation in A$ta Math. xxx. (1906), p. 306 ; and in a later paper, Bend, 
d. Lined, xxiv. (1915), p. 61, he extended this to the problem of three bodies in a plane. Cf. also 
his paper in Acta Math. xlii. (1917), p. 99. 

IT The variables can be expanded in ascending powers of («! - 1)$, where represents the 
instant of collision: the orbits have cusps at the point of impact. 
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is only one case of exception, namely when all three bodies collide simul- 
taneously: but this can happen only in a very special type of motion, in which 
all the constants of angular momentum are zero together* * * § . 

Disregarding this case of triple collision, Sundman introduced a new 
independent variable w defined by the equation 

= ( 1 - (1 - c '£) <1 - «~?) dw ^ 

where r 0 , r ly r 2 denote the three mutual distances, and l is the lower bound 
already mentioned. The coordinates of the bodies, and the time, are then 
holomorphic functions of w within a band of finite breadth 2D in the w-plane, 
bounded by two lines parallel to the real axis and on either side of it. There 
exists a continuous one-to-one correspondence between the real values of t and 
the real values of w, so that when t varies from — oo to 4- oo , w likewise 
varies from — oo to + oo . 


Lastly, Sundman applied Poincares transformation 



7T 


log 


1 -hr 
1 -t’ 


in order to transform the band in the w-plane into a circle of radius unity in 
the plane of a new variable t. The coordinates of the three bodies, and the 
time, are now holomorphic functions of t everywhere within the unit circle in 
the T-plane: and therefore they can he expanded as convergent series of powers 
of t for all real values of the time , whether there are collisions or not: the 
case of triple collision alone being excepted J. 


190. Trigonometric series . 

The series discussed in the preceding articles are all open to the objection 
that they give no evident indication of the nature of the motion of the 
system after the lapse of a great interval of time: they also throw no light on 
the number and character of the distinct types of motion which are possible 
in the problem : and the actual execution of the processes described is attended 
with great difficulties. Under these circumstances we are led to investigate 
expansions of an altogether different type. 

If in the solution of the problem of the simple pendulum (§ 44) we consider 
the oscillatory type of motion, and replace the elliptic function by its ex- 
pansion as a trigonometric series §, we have 


sin 


2tt 5 


. (2$ — 1) TTfA (t — £q) 


sin 


2 K 


* This last fact had been known to Weierstrass : cf. Acta Math xxxv. p. 55. The motion is 
then in one plane. 

•f A simpler equation available in the restricted problem of three bodies was given by 
0. Armellini, Comptes Rendu*, Chvin. (1914), p. 253. 

J Cl. K. Popoff, Comptes Rendus, clxxxih. ( 1926), p. 472,andM„ Kiveliovitch, These, Paris, 1932. 

§ Cf. Whittaker and Watson, Modem Analysis, §22*6. 
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where 6 denotes the inclination of the pendulum to the vertical at time t; 
K and t 0 may be regarded as the two arbitrary constants of the solution, and 
At is a definite constant, while q denotes e~*^ IK , where K' is the complete 
elliptic integral complementary to K. This expansion, each term of which 
is a trigonometric function of t, is valid for all time. Moreover, when the 
constant q is not large, the first few terms of the series give a close approxi- 
mation to the motion for all values of t. The circulatory type of motion 
of the pendulum may be similarly expressed by a trigonometric series of the 
same general character. 

Turning now to Celestial Mechanics, we find that series of trigonometric 
terms have long been recognised as the most convenient method of expressing 
the coordinates of the members of the solar system: these series are of the 
type 

n a , njt COS + ... + 

where the summation is taken over positive and negative integer values of 
n l9 72-2, n k> and 0 r is of the form \rt+ V? the quantities a, \, and e being 
constants. Delaunay * shewed in 1860 that the coordinates of the moon can 
be expressed in this way; Newcomb f in 1874 obtained a similar result for 
the coordinates of the planets, and several later writers} have designed 
processes for the solution of the general Problem of the Three Bodies in this 
form; these processes are also applicable to other dynamical systems whose 
equations of motion are of a certain type resembling those of the Problem 
of Three Bodies. In the following articles we shall give a method § which 
is applicable to all dynamical systems and leads to solutions in the form of 
trigonometric series. 


191. Removal of terms of the first degree from the energy f unction. 
Consider then a. dynamical system, whose equations of motion are 


dt dp r ’ dt dq r (r- 

where the energy function H does not involve the time t explicitly. 
The algebraic solution of the 2 n simultaneous equations 

dH dH „ , _ 


d P r U ’ 


0* — 1, 2, ti) 


will furnish in general one or more sets of values (a u Og, ..., a ny b lt b 2 , ..., b n ) 
for the variables (q u q 2> ..., q n ,p lt and each of these sets of values 

will correspond to a form of equilibrium or (if the above ■ equations are’ those 
of a reduced system) steady motion of the system. 


* Thdorie du nwuvement dt ht June. Paris, I860. + Smithsonian Contributions , 1874. 

t e.g. Lindstedt, Tisserand, and Poinear^. 

§ Whittaker, Proc . Lend. Math. Soc. xxxir. (1902), p. 206. Proc . Jt.S.E. xxxvn. (1916), 
p. 95. 
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Let any one of these set of values (o^ a 2 , a n , b ly b 2y ..., b n ) be selected; 
we shall shew how to find expansions which represent the solution of the 
problem when the motion is of a type terminated by this form of equilibrium 
or steady motion. Thus if the system considered were the simple pendulum, 
and the form of equilibrium chosen were that in which the pendulum hangs 
vertically downwards at rest, our aim would be to find series which would 
represent the solution of the pendulum problem when the motion is of the 
oscillatory type. 

Take then new variables (g/, q 2 ' y q n \ p/, p/, p n '\ defined by the 

equations 

qr=Or+qr> p f = 6,+p/ (r = 1, 2, .. n); 


the equations of motion become 

dq r ' _ dH dp / __ dH 

dt ~dp r ” dt ~~ dq r ' 

and for sufficiently small values’ of the new variables the function H can he 
expanded as a multiple power series in the form 


(r = 1, 2, ...,n). 


H = JjTo + Si + S 2 + S 2 + . “ 

where ZZ* denotes terms homogeneous of the Arfch degree in the variables 

(?/> ?/» — >Pn )• 

Since does not contain any of the variables, it may be omitted : and the 
fact that the differential equations are satisfied when (g/, q 2 ' } q n ',pi\ ... ,p n ' ) 
are permanently zero requires that 2?i should vanish identically. The expansion 
of H therefore begins with the terms H 2 , which (suppressing the accents of 
the new variables) may be written in the form 


= P (a>rrqr + ^ rs q T q 8 ) + Xb r8 q r ps + P (c rr p T 2 4- 2 c r8 p r p & \ 


where a TS — &sr> fys — 

but b ra is not necessarily equal to b 8r . If the terms H s , H 4 , ... were neglected 
in comparison with H 2y the equations would become those of a vibrational 
problem (Chapter VII). 

192 . Determination of the normal coordinates by a contact-transformation. 
We shall now apply a contact-transformation to the system in order to 
express S 2 in a simpler form*, — in fact, to obtain variables which correspond 
to normal coordinates for small vibrations of the system. 

Consider the set of 2 n equations 


3 

&l!r + H t (an , ajj, 


•••> yn)-0 


-sav + 5— if 2 (ah, a*, ...» x n , y u .... y„) = 0 

oy r 


(r=l, 2, ... ,n ) 


* In obtaining the transformation of this article a method is used which was suggested to the 
author by Dr Bromwich, and which furnishes the transformation more directly than the method 
originally devised. 
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or sy r = (t r i&i 4 d r2 x 2 4 ... 4* ci rn cc n 4* bn yi 4 ... 4 &m2/n} ^ — j 2- .. ??,). 

= bifXi 4" b 2T X 2 *4 •.« 4 bf ir&n 4 On^/i 4 ••• 4" Cm,yn ) 

On solving these equations, we obtain for s the determinantal equation 
which in § 84 was denoted by f(s) = 0: we shall suppose that S 2 is a positive 
definite form, and (as in § 84) we shall denote the roots of the equation 
by ±%8 U ±is 2l ..., 4 is n ; the quantities s u $ 2 , ..., s n are all real, and for 
simplicity we shall suppose no two of them to be equal. 

To each root there will correspond a set of values for the ratios of the 
quantities (# 3 , a? 2 , x ny y l3 ..., y n ); let the set which correspond to the root 
is r be denoted by ( r x l3 ^x 23 7 x nt r y ly r y n ) 3 and let the set which corre- 
spond to the root -is r he denoted by (~Ai> ~r® 2 > • -An> -rVu •••> -*#»)> 80 
that we have 

i$r rVp = A . i 4 dpi r&'2 4 ... 4 dpn An 4 &pj r^/i 4 ... 4 hpw * 

%S r fXp = bip r X l 4 & 2 p Az 4 ... 4 bnp An 4 C p \ rVi 4 ... 4 Cpn r y n . 

Multiply these equations by and h y v respectively, add them, and sum with 
respect to p ; we thus obtain the equation 

n 

is r 2 {yXp ipy p jc%p r y p ) = H (t, 1c) 3 

p - 1 

where 

H (r 3 1c) = u 33 T x l j c x 1 4- ^12 (a a Az 4 Ah A 2 ) 4 ... 4 bn (Ai kyi 4 jAi r^i) 4 ... 

+ C\i rVi kVi 4 ..., 

so that H(r 3 h) is symmetrically related to r and h 
Interchanging r and Jc, we have 

n 

is% 2 (%Xp r y P ““ Ap ky p ) = H (r, Jc), 

p=i 


and therefore 
So, unless s? 4 is zero, we have 


(s r 4 £fc) S (fcXp r\)p Ap k?Jp) — 
1 


^ {Ap k]Jp jAp rl/p) — 

V ~\ 

and consequently H (?% k) is zero: if s r 4 >% is zero, we have j Ap~ -A P , 
kVp = - r y v , and therefore 

« 

is r 2 (r&p -rVp “• -r^j> r%>) “ ^ (^’> — f*)» 

p - 1 

If now we define new variables (q{,q 2 , p/, ...,pn ) by the equations 

Pr = $rqi + itfrqi + -~.+ i} y r qn +-iy r pi + ...4 ^ ^ 

and if S and A denote any two independent modes of variation, it is evident 
that the coefficient of Sq/Ap/in 2 (8q { A Pl - Aq t S Pl ) is 2 (Ai-kVi- -m r yi)> 

i — i 
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which is zero when r is not equal to k. Thus 2 (Sqi&pi- AqtSpfi contains no 

1= 1 

terras except such as (Sg/Ajp/ — Aj/Sjp/), and the coefficient of this term is 

n 

% (r%i ~r])i — -i&i rVi)- Now hitherto the actual values of r yi have not been 

fixed, as only their ratios are determined from their equations of definition; 
we may therefore choose their values so that 


and then we shall have 


t{ 1 xi- r yi--&iryi) = 'L 
1=1 


(»• = !. % re). 


2 (Sqi&pi - Atfttyi) = 2 (.Bq r 'Apr - Aq/Spi), 

1=1 r=l 

so that(§ 128) the transformation from the variables (q u q 2 , q nt p lt . . . , p n ) 
to the variables (q{ 9 q 2 , q n '> }h, •••, Pn) is a contact-transformation. 
Moreover, if in J ff 2 we substitute for (q 1} q 2i ..., q n , p ly p n ) in terms of 
(?/> 2*'. • • v qn, Ply • • • , Pn ), we obtain 


or 


H 2 =iH(r,-r)q r 'p t : 

r=l 

n 

H 2 = i 2 s r q T 'p r '. 

r=l 


Now apply to the variables (q(, qi, ..., q,i, pi, ...» 
transformation defined by the equations 


where 


Qr 


_dw 
_ a pr 


w = 2 (jvV+i 

r=l V 



p,i) the contact- 
(r = l, 2, ... ,n ), 


which gives H 3 = %% (pi' 2 + s r 2 q r "-). 

r=l 

As all the transformations concerned have been linear, we see that 
if 8 , j ff 4 , ... will be homogeneous polynomials of degrees 3, 4, ... in the new 
variables : and thus, omitting the accents, we have the result that the equations 
of motion of the dynamical system have hem brought to the form 


dq r dH dp r __ dH 

dt dp r ’ dt dq r 


(r — 1, 2, ...» Tfi) } 


where H— H 2 4* 2Z* -j- iff* 4* 

in which H r is a homogeneous polynomial of degree r in the variables , and in 
particular 

H 2 = $%(pr* + s r *q r % 

r=l 

It is clear that if we neglect H 2i H iy ... in comparison with H 2} 
integrate the equations, the solution obtained will be identical with that 
found in § 84. 
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193. Transformation to the trigonometric form of H . 

The system will now be further transformed by applying to it a contact- 
transformation from the variables (q u q$, ■■■, ?»> Pu • •••/>») to new variables 
{qf, qf qf. Pi, — , Pn), defined by the equations 

dW 


Pr = 


dq; 


dW 

?r ~ 3pr 


(r = 1, 2, ...,n), 


where 
so that 


W= I Qr arcsin — ^ r -r + P {2*?/ ~pf\A 
r - 1 L (2 s r q r y ZSr -* 


p r = (2 s r q r 'fi sin p/, q r = (2q r 'fts r ~% cos p/, 

The differential equations become 

dql = dH 

dt dpS 9 dt dq r ' 


(r = 


(r = 1, 2, . . . 


where H = + ... + $»#»' + £T S + J? 4 + ■ • •» 

and now H r denotes an aggregate of terms which are homogeneous of degree 
\r in the quantities q r \ and homogeneous of degree r in the quantities 
cos p r \ sin p r \ 

Since a product of powers of cos p T \ sin p r r can be expressed as a sum of 
sines and cosines of angles of the form (fapf + n%pi + ... +nnPn')> where 
n ly n. 2i n n have integer or zero values, it follows that E r can be expressed 
as the sum of a finite number of terms, each of the form 

sin 

— q n ,m * cos («ip/ + n t pi + ... +n n p n '), 

where m 1 +m 2 + ... +rHn = $r, |» r |^2m r , 

and therefore |ni| + |«!!| + ... + 

The function H is thus expressed in the form 


H- qi " i qi™* ■ ■ • q» ,mn ^ (% pi + ^pi + • • * + 

COS 

where for each term we have 


kl + Kl + ...+in w J<2(?w 1 +m a +...+w n ) > 
and clearly the series is absolutely convergent for all values of p/, p^, ..., p n \ 
provided qj, g 2 ', ..., q n ' do not exceed certain limits of magnitude. 

To avoid unnecessary complexity, we shall ignore the terms in 
sin fop,! + n, Pi f + ...+ nn Pn '), 
as they are to be treated in the same way as the terms in 

cos (% K + ^ 

and their presence complicates, bu t does not in any important respect modify, 
the later developments. 
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194. Other types of motion which lead to equations of the same form . 

The equations which have now been obtained have been shewn to be 
applicable when the motion is of a type not far removed from a steady motion 
or an equilibrium-configuration, e.g. the oscillatory motion of the simple 
pendulum, or those types of motion of the Problem of Three Bodies which 
have been studied in §181. But these equations may be shewn to be 
applicable also to motion which is not of this character, and in particular to 
motion such as that of the planets round the sun, or the moon round the 
earth* 

For let the equations of motion of the Problem of Three Bodies be taken 
in the form obtained in § 160; and let the contact-transformation which is 
defined by the equations 

- dW , dW 

^ = Wr’ Pr= ~W 

be applied to this system, where 


(r=l, 2, 3, 4) 




?* & ?i 

, IM l 2/m I w 3 g 2 ' 2 ) 4 

+ J I ■ ?/* ?a ga 2 ] 

The new variables can be interpreted in the following way. Suppose that at 
the instant t all the forces acting on the particle /x cease, except a force of 
magnitude m^m^/qx directed to the origin; and let a be the semi-major axis 
and e the eccentricity of the ellipse described after this instant: then 

ql = {m^rr^jxa (1 - e 2 )}^, ql = {m^/xa}^. 

Further, if the lower limits of the integrals are suitably chosen, pi + q* is 
the true anomaly of /x in its ellipse, and — pi is the mean anomaly. The 
variables ql, ql, pi, pi stand in a corresponding relation to the particle fi. 

The equations of motion now take the form 

dq£_dH dpf_ dH 

dt dp r ” dt dq r ' { ’ ’ ’ h 

when the particles and wij are supposed to be of small mass compared with 
.i»i, and are describing orbits of a planetary character about nix, it is readily 
found that H can be expanded in terms of the new variables in the form 
£T = "b » t ees (®iPi H-WjPs + 

where the coefficients a are functions of (g/, q» f q^, g/) only, the summation 
extends over positive and negative integer and zero values of n 1 , n*, n it 
a nd the coefficient a *, „,«,<> is much the most important part of the series. As 
this expansion of XT is of the same character as that obtained in § 193, it 
follows fog* the method of solution given in the following articles is applicable 
either to motion of the planetary type or to motion of the type studied in §181. 

•* Delaunay, ThSorie de la Lune; Tisserand, Annalet de VObi. de Paris, Mtmoires, xvm. (1886). 



432 


Integration by Series 


[OH. XVI 


195. The problem of integration. 

For simplicity we shall suppose in what follows that the system has only 
two degrees of freedom : so that the equations to be integrated are 

dq x JbH dq 2 __ dH dp 1 _ __ dH dp 2 _ dH 
dt dp x 1 dt dp 2 ’ dt~~ dqf dt dq 2 

where the Hamiltonian function H can be expanded as an infinite series 
proceeding in powers of \Jq x and y/q 2 , and in trigonometric functions of 
multiples of p 1 and p 2 : that is to say, in terms of the type 

cos (ip, +jp 2 ), 

where m and n are integers (positive or zero) and i and j are integers 
(positive or negative or zero): moreover, if we call (m 4- n) the "order” 
of a term, the terms of lowest order are linear in q 1 and q 2 and free from p x 
and p 2i so that they may be written (s^ + s 2 q 2 ), where $ x and s 2 are constants. 
Further, m—\i\ is zero or an even integer, and n—\j\ is also zero or an even 
integer. 

The Hamiltonian function H may therefore be expanded in the form 

H = S x q x 4” s 2 q 2 "h H$ 4“ H<l 4" H 5 4- (2), 

where H r denotes the terms of order r, so we may write 
ff.-6 l (Oicoep 1 + IT i cos 3p 2 ) 4- q x q$ {U z cos p 2 4- Z7 4 cos(2p 1 +p 2 )+ U 6 cos(2p 1 - p 2 )} 
+ qrq 2 {U'>cosp 1 + U 7 cos(2p 2 -\-p 1 ) U 8 cos(2p 2 -p 1 )} + qfi{U ii cosp 2 + U 1Q cos 3p 2 }, 
and 

Hi = qf (X 1 + X 2 cos 2 p x + X 3 cos 4p 2 ) 

4- q$q£{Xi cos (p 1 +p 2 ) 4- X s cos (j p x ~p 2 ) + X 6 cos +p 2 ) + X 7 cos (3pi— p 2 )} 

4 -q x q 2 {X 8 -bX Q cos 2p x +X 1(i cos 2 \p 2 +X n cos (2p 1 4-2p 2 )4-X 12 cos (2p 1 -2p 2 )} 

+ ?i^{X 13 cos(p 1 4’p 2 )4-X 14 cos (p 1 ~ps)+ X 15 cos (pi+Sp 2 )+X 18 cos (px-3p 2 )} 
+qf {X 1? +X 18 cos 2p 2 +Z 19 cos 4p 2 }, 
the coefficients lT lf ZT 2j ... U l0 , X 1} X 2 , ... X 19 being constants. 

*We know one integral of the differential equations (1), namely the integral 
of energy 

H (gw gw px , p 2 ) = Constant : 

and we know (§ 121) that if we can find one other integral, the system can be 
completely integrated. 

It was shewn by the author in 1916* that this other integral can be found, 
but that it cannot in general be represented by a single analytical expression 
which %s valid for all values of the ratio s x /s 2> or even for any finite range of 
values of s/s 2 ; in fact, it is necessary to distinguish three cases: 

* Proc. R.S. Miam,. xxrm. (1916), p, 95. 
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Case I. The ratio s x js 2 is an irrational number. 

Case II. The ratio s^/Sq is a rational number, say equal to mjn (where 
m and n are integers and the fraction mjn is in its lowest terms) and terms 
in cos (np 1 — mp 2 ) are absent from E 3 . 

Case III. The ratio sjs* is a rational number, say equal to mjn, and terms 
in cos (np x — mp 2 ) are present in R 3 , 

The integral which we are seeking (and which we shall call the adelphic 
integral, for reasons which will appear later) always exists, but its analytic 
expression is different in these three cases ; so that as sjs 2 is continuously 
varied, the form o.f the adelphic integral is abruptly changed whenever sjs* 
passes from a rational to an irrational value, or conversely. This is the 
ultimate fact which lies at the basis of Poincare’s celebrated theorem that 
the series of Celestial Mechanics, if they converge at all, cannot converge 
uniformly for all values of the time on the one hand, and on the other hand 
for all values of the constants comprised between certain limits. 

We shall now determine the adelphic integral in each of these cases in 
turn. 


196. Determination of the adelphic integral in Case /. 

Let us then first suppose that the Hamiltonian function is expanded as 
in § 195, and that the ratio 8^$% is an irrational number. We shall now shew 
how to set up formally a series which, if it converges, is an integral of the 
system. 

If <f> (q lf q 2} p ly p 2 ) = Constant is an integral, we must have (from the 
equations of motion) 


d(pdff d^dH d±m_d±m_ n 
dq, 3jPi + dq 2 dp 2 dp, dq x dp 2 dq 2 
an equation which we may write (<f>, H) = 0. 

Let us see if this equation can be satisfied formally by a series proceeding 
in ascending powers of Vffi and */q 2 and trigonometric functions of p, and p 2 
(like the series for H), whose terms of lowest order are ($i<fr — s 2 q 2 ): so that 
we may write 

<j> S Si gi — $ 2 + & + <j>4, + $5 + . • . , 

where denotes the terms which are of degree r in fq, and \fq 2 * 

Substituting in equation (1), and equating to zero the terms of lowest 
order, we have _ ^ 

Sl dp x + 2 dp 2 1 dp, dpz 

This evidently implies that to any term A cos (mp, + np 2 ) in E s , there s 
corresponds a term ^ - A cos imp, + np 2 ) in : so the value of <j > 3 


W.D. 


28 
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may be written down at once. Having thus determined <f> z , we equate to 
zero the terms in equation (1) which are of order 4 in *Jq l and \AZa : 
gives the equation 

y d<f> 4 d<f> 4 dH 4 dH± . (a jt \ 

As the quantities on the right-hand side are all known, we can solve this 
equation for cf> 4 * in the same way as the preceding equation was solved for 
<j> 3 : and thus combining our results we obtain for our integral series <f> . 

Constant =^=^<7!— $ 2 q 2 +<li*(U 1 cosp 1 + f 7 ' 2 cos 3 /» 1 ) 

+ U t cosp 4 + ^008(2^+^)+!^ V.eoe( 2 p l -ft)} 

+ q$q-i j V* cos # + f/; cos ( 2 p 3 + jpO + f/ 8 cos( 2 p 2 -p I )| 

+q$ j- V 9 cosp 2 — Z7 10 cos3p 2 | 

+ *' [fek w+ sh, w+4-*.*. u ‘ u ‘ 




— 2s 1 


(ySrSn 




+-5Ts 

U,U a +U 3 U, 


t | COS 4^ 


Si 


Si -f* S 2 


UJJq— U l U 3 - h 


2$i + s 2 


U X U 4 + 


2 s 1 — s s 




U ($i — &>) X 4 | 


\ 6sjS 2 UJJ 7 - + _^_ UtUi _ UtUs 


cos(yt-j? 2 ) 

S\ ^2 i(2 Sl “l - s 3 ) (si + 2 8 2 ) s 3 2s 2 

+ ^ n - u -- u ‘ n --^h 


C0s(3j>! + j?a) 
3si *f* s 2 


+ ios lSi UsU7+ _Ji__ ujj;_ z jjjj; 


(2sj - s 2 ) (s, + 2 s 2 ) °~ 7 ' 2si + s 2 

+ ' 2 ^h 2 UlUt + (3Sl “ 

+ 003 {— ±\ 0 s l S2 - UJT a + s — — — U 3 U,-S U t U t 

3^1 * [(2si *{■ ^ 2 ) (^i 2sj — 'S% 

- 2 ^ to+(3 * I+s,)ZT } 

* The equation for <f> 4 will not have a solution of the desired form unless on the right the 
coefficients of 31 s , 3152 * 3s 2 arc all zero, since terms of this form in <p 4 are annulled by the operator 

&i +8 2 ^~. It is easy to verify that these terms are in fact absent from 8 t C ~ - an< l 

from {^ 3 , ff 3 ). The same point arises in the equations for <j>Q } 0 8 , ... : for a general discussion of 
these “critical”* terms, cf, T, U. Cherry, Proc, Camb . Phil Soc . xxn. (1924), pp. 325, 510. 
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+ ?!?* 


COS 




U» 


2 


2$i — &2 






cos (2p t + 2p a ) f -2s, 


2s, + 2s a 




&i .’Of + ': 


6.V 2 jry rr 4}5l 


jk+2^.^ Wf - T i=^^ u *Tai+5 

cos (2p, — 2p g ) f + 2s, F - 6.9, 4^_ 

2s, — 2s a |2s, - s a 4/54/9 5(TXT *' 4 °» + TT5T U > U * 

2^2 7T 7T ^2 


UJT* - K~ t UJJ t + (2s, - 2%) X„J 

2s,+^“^ M+ ^^ 1 f75Cra 




cos 


s,-2s a UlUe s 1 + 2 s 2 U * U, ~ 2 ^J i P 3 P'« + (2s,+2s a )X M J 

r^~^{+ U T U a +^%- U s U l0 - UiU. 


Si + $2 [ 


s, + 2% 


s,-2s a 


-.7T5; ff '- t '- + (S^r^325 

cg.^a-saj f 3 + _!* _* 

s,-3sj ( Si-2s a s, - 2s a 

+ *’ [k^ * r,c ' + s^2ft t7 ‘ !7 ' _x "H ^ 

'* ^=555530 ; 

+ terms of the 5th and higher orders in \A ? 1 and *Jq a (2). 

The terms of higher order in the series may be determined in the same, 
way as the terms in <f>, and <p„ and we thus obtain the complete expansion 
of 
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We may note that instead of assuming (s^ — s 2 q 2 ) as the lowest term 
of our integral, we might have assumed q l9 or g 2 , or any linear function 
of q x and q 2 ; the integral then obtained would be merely a linear combina- 
tion of our integral ( 2 ) with the integral of energy, whose lowest terms 
are (s^+s^). 

We may further note that in the above process, when finding <f> 4) we 
may if we please add to <f> 4 any terms of the form oiqi+ ftqiq 2 + yq 2 2 , where 
a , 7 are constants; for these terms are annulled by the operator 

( Si: k +Si 

when these terms are present as when they are absent. The introduction of 
these terms into <p 4 will cause changes in the terms of higher order — in 
<f> 5i <f> 6i etc.: and the sum total of all the changes will merely amount to adding 
to our function </> a quadratic function of the two integrals which we know, 
namely, the integral of energy and the integral ( 2 ) itself. 

Similarly we may add any terms of the form (aqS + Pq-fq* + 7 ?i q% + §q£) 
to <f> 6 : the ultimate effect is merely to add to our integral a cubic function 
of itself and the integral of energy. There is evidently nothing to be gained 
by doing this, and we may therefore omit these arbitrary terms in $ 4 , • • •• 

197. An example of the adelphic integral in Case J. 

As an example, consider the motion of a particle of unit mass in a field 
when the potential energy is (with rectangular coordinates x and y) 

1 +3% 

3(1 + 2 x + tf+yrf 

or (expanding) a? + £y 2 - fa? — xy“ + — gy 4 + terms of the 5 th order, so 

that the origin is a position of equilibrium. We shall study orbits near to this 
equilibrium position. 

If we make the contact-transformation 

. « = 2 %^ sin p u x = 2 ^ cos p l9 

y = $q? sin p 2 , y = 2 ^ cos p. it 

the system is now specified by the Hamiltonian function 

H = 2% sin »*! + ?, sin* p a 1+3. cosy, 

3 (1 + 2 %!* qos pi + 2 * q x cos 2 + 2 q a cos 2 

or expanding, 

S = 2 ^ + j 2 + (— cos Pi — l cos 3p,) 

+ 2 q$q 3 {- 2 cos p x - cos (p x + 2 p 2 ) - cos (p x - 2 p,)} + ( 1 ). 


3 \ * 

— and therefore 6 4 satisfies its differential equation just as well 
dp 2 I 
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The corresponding adelphic integral, obtained by substituting in formula (2) 
of the last article, is 

Constant = <£== 2% - q 3 + 2%t (- cos p,-^ cos 3p x ) 

+ 2 ' {- 2 cos jp, + (1 — cos ( Pl + 2p t ) + (1 + cos ( jp, - 2p 2 )} + ... 

( 2 ). 

Now it may be verified readily by differentiation that this dynamical system 
possesses the integral 

Constant = (q 2 z sin p 2 -b 2 si np 2 cos p l - sin^ x cos^ 2 ) 2 

1 + 2%^ cos p x 

(1 + 2^r x ~ cos + 2*q x cos 2 ^i + 2q* cos 2 p 3 )- 
which when expanded takes the form 
Constant ==^ a +2“i(l ~ V2) q x i q 2 cos + 2 p 2 ) 

- 2^(1 + V2) ^ g 3 cos (pi - 2j> a ) + . (3). 

It is evident, on comparing the series, that the series (2) is what would 
be obtained by subtracting twice the series (3) from the series (1), which 
represents the integral of energy. This shews that for the particular 
dynamical system we are considering, the <f >- series (2) is identical with the 
expansion, formed by ordinary' algebraic and trigonometric processes under 
conditions which ensure convergence, of a known integral : and the con- 
vergence of the series (2), for sufficiently small values of \/q x and \fq ± , is thereby 
established for this particular system. 

198. The question of convergence . 

For particular dynamical systems such as that considered in the lost article, 
the convergence of the adelphic-integral series (2) of §196 can be proved, for 
sufficiently small values of q x and q 2 > so long as the ratio s x fs 2 is an irrational 
number. No proof of convergence applicable to the most general case, has 
yet been devised, and the procedure of § 196 must therefore be regarded, in 
the present state of the subject, merely as a method of constructing a formal 
series, whose convergence must be investigated separately in the case of each 
particular dynamical system to which the method is applied. In all stieh 
particular systems examined hitherto, the series is convergent: and the 
following considerations may be adduced in support of the opinion that the 
convergence is general. 

Since the ratio Sy/s* is an irrational number, none of the denominators 
(Si+s 2 ), ($!-$*), (25 l +5 3 ),(25 1 -5 3 ), (s x + 26**), (3$j + &>),... can vanish, and there- 
fore no term of the series can be infinite. The series is a power-series in 
V?i and and it has been derived from another absolutely convergent 
power-series in *Jq x and namely, the series for //, by operations which are 
of an ordinary algebraical and trigonometrical combinatoiy character, except; 
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as regards the operation of introducing the divisors of the type (m$ 1 + ns 2 ) 
(where m and n are positive or negative integers) in the integrations. We 
may therefore expect that the series will converge for sufficiently small values 
of \fq x and \Jq 2j unless the smallness of some of these divisors causes the series 
to diverge for all values of an d V? 2 j however small. Now the values of 
the integers m and n may indeed be so chosen that the divisor (m$ 1 + ns 2 ) may 
be as small as we please: but \m\ and \n\ are then large, and since |m| and \n 
are not greater than the order of the term, this small divisor can occur only 
in a term of high order, where it will be more or less neutralised by the high 
powers of *Jq l and *Jq 2 : and it was in fact shewn many yearn ago by Bruns* 
that this state of things is consistent with the absolute convergence of a series. 
The example given by Bruns was the series 

.- 1 .- 1 m — nA y 

where q 1 and q 2 are proper fractions and A is a positive irrational number 
which is an algebraic number, i.e. a root of an irreducible algebraic equation 
A s + G, A 8 - 1 + G 2 A*~ 2 + ... + ff n ==0, 

with integer coefficients G, If we multiply the numerator and denominator 
of any term in Bruns’ series by 

(m— nA')(m—nA ")... , 

where A\ A r \ ..., are the other roots of the algebraic equation, then the 
denominator becomes a polynomial in m and n with integer coefficients : and 
as it is never zero, it must be at least equal to unity: while in the numerator 
we now have a polynomial in m and n of degree (5—1): whence it follows at 
once that Bruns’ series converges. 

The adelphic-integral series (2) of §196 is much more complicated than 
Bruns’ series: and although the analogy so far as it goes is favourable to the 
convergence of (2), yet our opinion must rest mainly on the undoubted con- 
vergence of (2) in the case of particular systems where a test is possible. 

199. Use of the adelphie integral* in order to complete the integration . 

Still restricting ourselves to Case I, in which the ratio s x js 2 is an irrational 
number, we now know two integrals of the dynamical system, namely, the 
integral of energy (which is obtained by equating the Hamiltonian function 
to a constant) and the adelphie integral expressed by equation (2) of § 196. 
Now it is known (§ 121) that if, in any conservative holonomic dynamical 
system with two degrees of freedom, we know one integral in addition to the 
integral of energy, the system can be completely integrated, i.e. we can find 
expressions for the coordinates and momenta (g r i,? 2 »Pi,^a) in terms of the 

* Astr. Nach. era. (1884), p. 215. Cf. also W. J. MacMillan, Proc.Nat. Ac, Sc* i. (1915), p. 4S7 
and Bull. Am, M. S. xxn. (1915), p. 26. 
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time and 4 arbitrary constants of integration. We shall now perform this 
process. 

If we add the integral of energy to the adelphic integral (2) of § 196, and 
divide throughout by 2s x , we obtain 

k = cos^ + -U 2 cos Sp\ 

(®1 S l ) 

2 2 1 
'2^+7 , u * cos ^ 2pi +p * ) + 2^T7 2 Ut cos 

• |t tTe cos + -- ^ 2 ^ cos (2p s + pj + U s cos (2p 2 -p^ 

+ terms of the 4th and higher orders, 
where k denotes an arbitrary constant. 

Similarly by subtracting the adelphic integral from the integral of energy, 
and dividing by s 2} we obtain 

k =*?*+?!?•* |t U t eos p 2 + ^4 cos ( 2 Pi + Ps) ~ 2 s ^-s^ C0S ( 2pi ~ P ^ ' 

+ {^¥2s 2 U * 008 +Pl) ~ s^2s t U * ° OS (2 p ■- ~ ^ l) } • 

+ <1$ 1“ cos Pa + - Ujo cos 3pJ + terms of the 4tli and higher orders, 
(^2 s 2 ) 

where k represents a second arbitrary constant. 

It is an easy matter to obtain q 1 and q 2 from these equations in terms of 
(l lf k } pi,p 2 ) by successive approximation: in fact, the first approximation gives 
q l z=l li q 2 z=s l 2> and the second approximation gives 

qi = li- h* jj U\Cos Pi 4“ — U 2 cos 3^i| 

- h 1$ ^ cos (2 p 1 + p,) + U * C0S ^ Pl ~ P *> ' 

- 1 !7 6 cos pt + - U 7 cos (2p a + pi) + s ~~2^ cos ( 2 ^ ” 

4- terms of the 4th and higher order in \fk and \ZL, 

q^h-hls U s ooap i + ~-gUtC08(2p 1 +p.^)- ?7 8 cos (2p t — p a )| 

- ^ ^ +3 ’ ,) - ^ (2J>1 - 


— i 2 - {- U» cos ^ + - U K cos 3ps| 

($2 S 2 ) 

-f terms of the 4th and higher order in V/ x and *JL. 
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Now we know (§ 121) that the expressions thus found for §1 and q 2 must 
be the partial differential coefficients with respect to p x and pt of some function 
of (l u k,p u p a ): and, in fact, we have obviously 

_dW _BW 

9l ~dp 1 1 ?a_ 0 p a ’ 

where 

W = kp, + kpn - Uj sin p 1 + ^ U z sin 3p^j 

t/ = sin ^ + 2 ^ ^ Sin(2pi +P * } + 2 ^ Cj sin ( 2 pi — |%)j 
- kK u e sinp l + g— ^ U, sin ( 2 p 2 + Pl ) + ^ 3 ^ U s sin ( 2 p 2 - p,)} 

- lj* U 9 sin p 2 + ^ U w sin 3p 2 j 

+ terms of the 4th and higher orders in s/h and 
The terms in which and p 2 occur otherwise than in the arguments of 
trigonometric functions are 

p l (lj + terms of the 4th and higher order in V^i and 

+. P% (J'2 + 33 33 33 33 )• 

Denote the coefficients of p x and p 2 in this expression by a x and a 2 respec- 
tively: express and ^ in terms of a x and by reversion of series, and replace 
l Y and L throughout in the series for W by these values in terms of a x and ; 
so that we now have 


W = a,p, + ct-zPi - TJ X sin Pi + ^ sin 3p^j 

ZJ.sinpa+^j-^ TJ t sin (2^ + p 2 ) + U c sin(2p l -jp 2 )J 

- uM U, sin p 1 + — ^ U 7 sin(2p 2 + Pl ) + JJ t sin(2p 3 - p,)J 

- U a sinp 2 + ^ U 10 sin 3p 2 j 

+ terms of the 4th and higher orders in v#i and \fct 2 .(1), 

and now p x and p 2 do not occur except in the arguments of trigonometric 
functions and in the terms («i Pi + a 2 p 2 )- 
Now the equations 

„ _dW dW p _dW . dW 
q '~d Pl > q *~dp 2 > 

define a contact-transformation from the variables (q u q 2 , p lt p 2 ) to the 
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variables (ek,a»,0uf&): so ia terms of these new variables the differential 
equations take the form 

dz 1= ffl duzjdjl d& = _dH d& 0# 

dt dSi‘ dt dfi 2 ’ dt 0a, ’ dt~ das' 

But we know that a, = Constant and a 2 — Constant ar& two. of the integrals 
of the system, since l, and l 2 are constant: and therefore 


^=0 ^=0 
dfix ’ 3A ’ 


so when H is expressed in terms of (a„ o^, /S„ &), it will be found to involve 
a* and 0 % only*; and then the equations 


give 


d/3 i 8 H dfts _ _ dH 

dt ~ 5ai ’ dt ~* das 


A — 

A-r 


dH'(a u as), , ^ 

3g(a lt na) 
da 2 


£ 4“ ^2 



where and e 2 are arbitrary constants. 


Thus we have the complete solution of the dynamical system expressed 
by the equations 


dW_ dW_ 
9pi“ 31 ’ 3p 2 _?2 ’ 


0F 8ff( g „a,) j , dW dH(auas) 

0a, 0a, 6l ’ 3a 2 0a 2 


where W is given by equation (1), and the four arbitrary constants of 
integration are (a u or*, e lt e 2 ). On referring to the form of W, we see that 
these equations enable us to express q x and q 2 as purely trigonometric series, 
the arguments of the trigonometric functions being of the form 

mfa+nfi g, 

where m and n are integer (positive, negative, or zero) and where ft and 
fi 2 are linear functions of the time, given by equations (2). We have thus 
obtained expressions for the coordinates in terms of the time , by means of se?'ies 
in which the time occurs only in the arguments of trigonometric functions: each 
coordinate is, in fact, represented by a series whose terms are of the form 

Omn COS (tn& + W&), 

where m and n are integers ( positive , negative, or zero); the coefficients a mn are 


* We may remark that there being no terms of 

order 
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functions of two of the constants of integration , a x and ct$ only; and the angles 
J3j and j8 2 are defined by equations 

/3 1 = fht + € l9 & = frt+e 2i 

where fa and are functions of oc x and only , and e x and e 2 are the two 

remaining constants of integration. 

200 . The fundamental property of the adelphic integral . 

Periodic solutions of the dynamical system evidently arise when the con- 
stants a x and are such that jl x is commensurable with ji 2 : the period of the 
solution is then 27 r/*/, where v is the largest quantity of which and p 2 are 
integer multiples. 

Suppose then that a x and have such values. Then if the constant e 2 be 
varied continuously, we obtain a family of periodic solutions, each having the 
same period (since this does not depend on €*). The constant of energy 
depends only on « 2 and a 2 , and is therefore the same for each of these 
periodic solutions. The family is therefore a family of “ordinary” periodic 
solutions (§172). 

It might hastily be supposed that by varying e 2 as well as e x we should 
get a family of oo 2 periodic solutions. But it is easily seen that the trans- 
formation which is obtained by varying e 2 may be obtained by combining the 
transformation which consists in varying e 1 with that which consists in adding 
a small constant to t. Now this latter transformation merely transforms every 
orbit into itself (each point being displaced in the direction of the tangent to 
the orbit), and so may be disregarded. The e x and e 2 transformations are there- 
fore to be regarded as not distinct from each other*. 

Consider, then, those infinitesimal transformations which change each 
trajectory of the system into an adjacent trajectory, in such a way that every 
ordinary periodic solution is changed into an adjacent periodic solution of the 
same family , i.e. having the same period and the same constant of energy. In 
the notation we have just been using, this transformation corresponds to a 
small change in e 2 . This transformation will be called the adelphic transforma- 
tion f. The adelphic transformation changes any solution of the dynamical 
system, whether periodic or not, into one of oo 1 other solutions which stand 
in a particularly close relation to it, being in fact derived from it by a change 
of the constant e x only. 

Now, referring to the formulae of the last article, it is evident that a change 
in e lt in which the other constants of integration (e 2 , a lf otg) are left unaltered, 
does not affect either of the constants l x and l 2 (since these depend only on a t 

* The only ease of exception is when aU the' orbits of the system are periodic, 
f From adeXfiKos, brotherly , because these orbits stand in very close relation to each other, 
and also .because the integral corresponding to the transformation stands in a much closer relation 
to the integral of energy than do the other integrals of the system. 
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and a 2 ) and therefore does not affect the constant of the adelphic integral or 
the constant of energy: this shews that all the orbits, which differ from each 
other only in having different values of the constant have the same values 
for the constant of the adelphic integral and the constant of energy: and 
hence that the infinitesimal transformation, which corresponds (§ 144) to the 
adelphic integral, transforms these orbits into each other: that is to say, the 
adelphic integral is the integral which corresponds to the adelphic transforma- 
tion, This is the fundamental property of the adelphic integral. 

As there is only one really distinct adelphic transformation of a given 
dynamical system with two degrees of freedom, so there is only one really 
distinct adelphic integral: all other adelphic integrals may be obtained from 
this by combining it in various ways with the integral of energy*. 

In practically all the known, soluble problems of dynamics with two degrees 
of freedom, the integral which enables us to effect the solution is an adelphic 
integral. Thus, when the trajectories are the geodesics on an ellipsoid, the 
adelphic integral is the equation pd = Constant. When the problem is that 
of two centres of gravitation, the adelphic integral is Eulers integral of that 
problem. When the solubility of the problem is due to the presence of an 
ignorable coordinate, say q 2) the corresponding integral (namely _p 2 = Constant) 
is adelphic. 

201. Determination of the adelphic integral in Case II, 

We now proceed to the discussion of “Case II, ” in which the ratio s a /s 2 is 
a rational number (say equal to m/n), but no term in cos (np x — mp 2 ) is present 
among the third-order terms in the Hamiltonian function H. Certain terms 
of the series (2) of § 196 now contain in their denominators the factor (ns x — ms 2 ), 
which vanishes since s 1 js 2 = m/n: and therefore the series (2) as it stands 
cannot converge in Case II, unless the terms which have zero denominators 
have numerators which also vanish. We have here come upon the real root 
of the principal difficulty of Celestial Mechanics : by removing it here, so as 
to obtain a valid adelphic integral in Cases II and III, we shall be enabled to 
remove it from the whole subject. 

To fix ideas, we shall suppose that s 2 = 2, s 2 = 1, so that has the rational 
value 2, and the denominator (s 2 — 2s*), which occurs frequently in the series 
(2) of § 196, is zero. 

In this case the equation for becomes . 

0^3 . gfe^gg; dHs 
+ dp 2 dp x dp 2 9 

* The integral of energy corresponds to that infinitesimal transformation which changes every ; 
orbit into itself, each point of ah orbit being displaced in the direction of the tangent to the; 
orbit. i 
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and indeed the equation for any one of the functions <£ 4 , (f> 5 , ... takes the 
form 

2 4 - = a known sum of terms of the type sin (kp 1 + lp 2 ). 

Now in integrating the differential equations for <f> S) <£*, ... in §196, we 
used only the “particular integral/’ which corresponds term-by-term to the 
known function on the right-hand side of the equation: so that, e.g,, the inte- 
gral of the equation 

& . 


would be taken to be 




03 = -~cos p x . 
*1 


The reason for this was that the “complementary function,” or arbitrary part 
of the solution of the differential equation, is a function of (s 2 p 1 — Sip 2 ), and so 
does not contain terms of the type appropriate to <£ 3 . But when s 1 = 2, s 2 = 1, 
the arbitrary part of the solution of the differential equation does contain terms 
of the type proper to <f> s , and these must be taken account of; so that we must 
take the integral of the equation 

to be 

<I>S = - iqfi COS p y + aqfq* cos (p, - 2 p 2 ), 

where a is an arbitrary constant. In this way we obtain terms with arbitrary 
coefficients in <f> 3 , fa, <f> 3 , and these arbitrary coefficients must be chosen in 
such a way as to remove terms with vanishing denominators from the subsequently 
determined part of <j>. This principle enables us to obtain, in Case II, an 
adclphic integral free from vanishing denominators. 

202. An example of the adelphic integral in Case II. 

We shall now illustrate the working of this principle by an example. 
Consider the dynamical system which is specified by the Hamiltonian function 

2 q, sin 2 p, + q s sin 2 p 2 + r — 

2 (1 + cos p, + 2 , cos 5 p, + 2q 2 cos 2 p 2 ) s I 

1 + qfi cos p t 

(1 + 2qf cos pi + q 1 cos 2 p, + 2q., cos ?p$ 

If this be expanded in ascending powers of V?i and fq 2 , we obtain 

H = 2q 1 + q 2 + qf (- « cosp, - § cos 3pi) + cos 2p l + cos ip t ) 

+ 2. &{~ 3 ~ 3 cos 2p, - 3 cos 2p 2 - § cos (2p, + 2p a ) - f 003(2^ -2p 2 )j 
+ ?** {- -ft — I cos 2pij - cos 4p 2 } 

+ terms of the 5th and higher order in Vft and *Jq it 
so that in this case «i = 2, s 2 = 1. 
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As explained at the end of § 196, we may assume that the lowest term of 
the adelphic integral is simply q 2 . Then if we write 

<f> = 9s +■ $3 + <l>t + $5 + • • . 
the equation to determine <j) a is 

2^ + ^ = o, 

0Pl uJIj 

so by §201, 

<h = «q$q* cos (p, - 2p 2 ), 
where a is an arbitrary constant. 

The equation for <f> 4 now becomes 
d<f> a d<f> 4 
dp 1 dp 3 


=qiq. 


( 6 + t) sin 2 ^ s + ( 3 + t) sin ^ + ” ( 3 + t) sin ^ p ‘ ~ 2 ^} 

+ q 3 * (| sin 2p a + § sin 4p 2 ), 

of which the integral is 

&=M* (3 + ^cos2p 2 '-^ + ^)cos(2p i + 2p 2 ) + (J + ^cos (2p, - 2p,)| 

+ Of (“ i c°s 2 p 2 - cos 4p s ). 

The equation to determine <f> 5 is now 

where, as usual, (<&,, IT.) denotes the expression 

9& as* 8£ as. _ 3^> as. _ 00, as. . 

9pi + 8px 9ft 9p a dq 3 ’ 

and we have to choose a so as to annul the terms in sin (p, — 2p a ) on the right- 
hand side of this equation. On calculating these terms, we find 

( from ~ j ?i% si Q (Pi ~ 2 Pa) 

(from (^ 4 , -H*)) — V ( 1 + x) ?l ^ 2 Sin ^ ~ 2pi) 

(from (£, , IQ) + sin (pi - 2p a ). 

The quantity a must therefore satisfy the equation 

^-^( 1 + T ) +1 ^ a=0, 


which gives 
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Substituting this value of a in and <f> i3 our integral becomes 

Constant = g 2 — 2q$q 2 cos (p x — 2p 2 ) 

+ qj q 2 {f cos 2p 2 + i cos (2 \p x + 2p 2 ) - f cos (2 p x - 2p 2 )} 

+ ?2 2 (- f cos 2 j> 2 - ^ cos 4 p 2 ) 

+ terms of the 5th and higher orders in and fq 2 (2). 

Now it may be verified by differentiation that the dynamical system speci- 
fied by equation (1) possesses the integral 

Constant = \ { *1 2 q 2 sinp 2 .+ q x *J 2 q 2 cos p x sin p 2 — 2 V2 q x q 2 sin p x cosp 2 } 2 

l+g^cosj?! (3^ 

(1 + 2q$ cos j>! + gi cos’ p! + 2q 2 cos a p 3 )^ 

and this integral is adelphic, as may be shewn by completing the solution, or 
more simply by remarking that the integral ( 3 ) is a function of the variables 
Wqn Pi> Pz) which is one- valued and free from singularities for a certain 
'range of values, and therefore the infinitesimal transformation corresponding 
to it will also be one- valued and free from singularities, and so must transform 
closed orbits into closed orbits. 

But on expanding this integral ( 3 ) in ascending powers of \Jq x and V?2 ty 
the multinomial theorem , we arrive at the series (2). This shews that, /or the 
dynamical system we are considering , the series obtained by the process of the 
last article converges for all real values of p x and p 2 so long as | q x | and | q 2 1 are 
inferior to certain fixed quantities , and that the series represents the adelphic 
integral of the dynamical system. 

203 . Determination of the adelphic integral in Gase III. 

The principle for. the removal of vanishing divisors from the adelphic 
integral, which has been explained and illustrated in the last two articles, is 
not sufficient for the purpose if the Hamiltonian function contains, among its 
third-order terms, a term in co s(s 2 p J — s 1 p 2 ): for this term gives rise to a 
vanishing divisor in <£ s , and the arbitrary terms which are used in order to 
annul terms with vanishing divisors do not come into operation early enough 
to remove vanishing divisors from <j> z . 

In this “Case III ,, we must make use of another principle (concurrently 
with the principle of §201) which may be explained thus: Suppose that an 
integral of a system of differential equations in variables {q X} qziPuPz) is of 
the form 

where 7 is the arbitrary constant and p is a definite constant formed of 
quantities occurring in the differential equations. Hie integral in this form 
ceases to have ,a meaning when fi tends to zero. Bub we may derive from it 
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an integral which has a meaning -when /i -*■ 0, by merely supposing first that 
H is different from zero, and multiplying the equation throughout by p, so that 
it becomes 

Kf(qi,q2,pi,pi)+g(qu q^Pi, ih) = w 
and then making the equation becomes 

g(qi,q2>Pi,p*) = c, 

where c denotes Lt (fiy). This is the desired form of the integral when /a 
is zero. 

Our case is not so simple as this, since the vanishing divisor occurs not 
only in the inverse first power, but in an infinite series containing all the 
inverse powers. The method we follow, which will be illustrated in the 
next article, is really equivalent to using the principle of § 201 in order to 
remove all inverse powers of the small divisor except the first, and then 
using the principle of this article in order to remove this inverse first 
power. 


204 . An example of the adelphic integral in Case III. 

We shall now shew by considering a particular dynamical system how the 
principle just mentioned is applied in order to obtain an adelphic integral 
free from vanishing divisors in “Case TUJ* 

Consider the dynamical system whose Hamiltonian function is 
H~q l -2q 2 + q$ U l cos p 1 + q^U* cos (2jp x *f p 2 ). 

Now if the Hamiltonian function is 

cos pi + q 1 q 2 ^U i cos(2p 1 +p 2 ), 

where s x and s 2 are arbitrary, the adelphic-integral series to which we are led 
by the method of § 196 is 

Constant=^g r l ~5 2 22+gi^^iCosp 1 ^|~^?i?2^^40os(2pj 


+ 2s 1 +& ! H H 1 Sx+Sa 3SH-S2 J 

ttstt T » T 4 f 3 c°s(^i+j> 2 ) 6 . c°a(2^+p 2 ) 

+ Ul U *^ 1 "* 2s l +S a l 3 Si+S 2 ^i+Sa SSx+Ss 2^+fia 

6 CQSpa ] 
S\ 4“Sa $2 j 

. TTTT , f 8a f 2(9 s 1 +s 8 ) cosy, 4 cos(3pa+2j?a) | 
+ i 4?i ?a 2 ^+ 5 2 \(s 1 s 1 s x 4- s 2 3^1 + 2*2 j 


+ Ui Ui Qi 2 Sj+ ^ • ^3 5i + St )( Sl + s a ) ’ Si 
+. terms of the 6th and higher orders in V?i and */q t ■ •••(!)• 


5Si + s 2 cos Pi 
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In our problem s x = 1, s 2 = — 2, so 2s x + $ 2 is a vanishing denominator. This 
denominator makes its appearance in the fourth term of the above expression, 
and occurs in every subsequent term, being squared in the coefficient of the 

fifth-order term cos (2p x -I- p 2 ). We must- now modify this series (1) so 
as to obtain an integral which has no vanishing denominators. 

In the first place, we apply the principle of § 203: the lowest term which 
is affected by the vanishing denominator is the term 

2 * + (%>!+!%): 

we therefore try to form an integral whose lowest term (discarding the non- 
essential factors (2»i — s 2 ) and shall be 

q 1 q$cos(Zp 1 +p< l ). 

If then we suppose this integral to be 

Constant = ^> = q l cos (2p x +p 2 )-f <£ 4 + <£s + <£ 6 + 

where <f> r denotes the terms of degree r in \Jq x and Vgs and substitute in the 
equation (<£, H) = 0, we find on equating to zero the terms of order 4 that <£ 4 
is to be determined from the equation 

2 ^=2i% J V 1 {2sin(^J-ft)+sm(%> l +^ 2 )}. 

The integral of this is 

' & = Z7i {2 cos (p y + jp a ) - cos (3p 1 + jp*)}, 
to which, however, we may add terms of the type 

( 2 ), 

where a, y9, 7 are arbitrary constants, since these terms satisfy the differential 
equation and are of the type proper to <f> 4 . It should be noticed that these 
terms are not now superfluous, as they were in the general case studied in 
§ 196; for in the general case the addition of such terms to <f> 4 would merely 
be equivalent to adding on an arbitrary quadratic function of the integral of 
energy and the adelphic integral : but in our present case the adelphic integral 
does not begin with terms linear in q v and q„ and therefore a quadratic 
function of it does not account for terms like those in (2), The arbitraiy con- 
stants in (2) are to be determined in sucl a way as to make terms with 
vanishing denominators disappear from the higher-order terms of «f>. Thus, 
writing now 

«#>4 = q$q$ {2 cos (# + p t ) - cos (3 p, + + a qf, 
and ' substituting in the differential equation satisfied by which is 

a, tT\ / 

— : < 3 >’ 
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we find that on the right-hand side of (3) the terms involving sin (2/^ 4- pi) 
(which would lead to vanishing denominators on integration) are 

~ sin (2 p x 4- p 2 ) - 4«g 1 2 ^C r 4 sin (2 p x + p 2 ), 

and these will collectively vanish provided 

3 U? 

4 TJf 

In this way, by repeated application of the principle of § 201, we are able to 
remove all terms with vanishing denominators and obtain an adelphic integral 
free from them. 

205 . Completion of the integration of the dynamical system in Cases II 
and III. 

Having now in §§ 201—204 overcome the difficulty caused by the presence 
of terms with vanishing divisors in the adelphic integral in Cases II and III, 
we can use this integral in order to integrate the dynamical system com- 
pletely, just as was done for Case I in § 199. We thus obtain expansions for 
the coordinates in terms of the time in all cases: but these expansions are 
completely different in form, according as the dynamical system falls under 
Case I, H, or III. This result supplies the underlying explanation of Poincare’s 
theorem that, the series of Celestial Mechanics cannot converge uniformly over 
any continuous range of values of the constants: for the series to which he 
was referring were of the kind which we have classified under Case I, and we 
have seen that when the constants s u s 2 are continuously varied, these series 
must be replaced by the series appropriate to Case II or Case III, whenever 
the ratio Si/s 2 passes from an irrational to a rational value. The advantage of 
solving by means of the adelphic integral is that the forms of the adelphic 
integral corresponding to the three cases can be readily determined: and thus 
the difficulty is removed before the adelphic integral is used in order to obtain 
the complete expressions for the coordinates in terms of the time. 

JFor further recent researches on the general solution of the equations of dynamical 
systems, reference may be made to the important series of memoirs by T. M. Cherry, 
published in the years 1924-27 in the Proc. Camb. Phil. Soc Trans. Comb. Phil. Soc., and 
Proo. Lord. Math. Soc. : and also to papers by B. B. Baker and E. B. Boss in Proc. Edzn. 
Math . Soc. Yols. xxxix.-xli. (1921-23). 

Miscellaneous Examples. 

1. Let <f> denote any function of the variables q u q 2 , <h»Pu ... 3 jp n of * dynamical 
system which possesses an integral of energy 

Pu *» * » Pn) — Constant ; 

let a 1 ,a 2 ,...,a n ,h,... 9 b n be the values of quq^, ... ,qn,Pu respectively at the 

29 


w.D. 



instant t=t 0 ; and let {/ g} denote the value of the Poisson -bracket (/, g) when the quan- 
tities q u 22 , Fi, •**, Pn occurring in it are replaced respectively by a u a 2 > 

6 n . 

Shew that 

^ ten ^29 £«,#!> *>«) = <£ tel, «2, «n, $1, — , K) + (* ~ *o) {$, &} 

2. Shew that the dynamical system whose equations of motion are 
dqJ_H 

dt dp 9 dt dq * 

m 

2 S' 2 ? 

possesses a family of solutions represented by the expansion (retaining only terms of order 
less than d^) 

j .3a /2a\^ 0 3a 

where £= - (fc+ |p) < + f, 

and a and € are arbitrary constants. 


where 
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Aphelion, 86 

Apocentre, 85 

Appell’s equations, 258 

Apse, 86 

Asymptotic solutions, 389 
Attractive regions of a field of force, 413 
Axes of inertia, principal, 124 
Axis of rotation, instantaneous, 2 
Azimuth, 19 

Bernoulli’s principle, 186 
Bertrand’s theorem on determination of 
forces, 331 

„ „ „ impulses, 260 

Bilinear covariant, 297 
Boltzmann-Larmor representation of the 
Last Multiplier, 278 
Bonnet’s theorem, 94 
Bracket-expressions, Lagrange’s, 298 
„ „ Poisson’s, 299 

Bruns’ theorem, 358 

Canonical form of equations of motion*, 264 
Cayley-KJein parameters, 12 
Central forces, 77 

Centre of rotation, instantaneous, 3 
Centrifugal forces, 41 
Characteristic exponents, 397 
„ function, 289 
Chasles’ theorem. 4 
Christoffel’s symool, 39 
Classical integrals, 358 
Coefficient of Motion, 227 
Collinear Lagrange’s particles, 408 
Collision, orbits of, 411, 424 
Collisions, 234 

Components of momentum, 48 
„ of a vector, 14 

Corrugate matrix, 401 
Conjugate point, 252 
Conservation of angular momentum, 59 


Conservation of energy, 62 
„ of momentum, 59 
Conservative forces, 38 
Constraint, 255 

Contact-transformation, 290, 293 

„ „ homogeneous, 301 

„ „ infinitesimal, 292, 

302 

Continuation, analytic, 423 
Coordinates of a dynamical system, 32 
„ elliptic, 97 

„ ignorable or cyclic, 54 

„ normal or principal, 1 81 

„ quasi-, 42 

Cotes’ spirals, 83 
Covariant, bilinear, 297 
„ deformation-, 111 
Curvature, Least, 255 
Cyclic coordinates, 54 

Definite quadratic form, 36 
Deformation-covariant, 111, 414 
Degrees of freedom, 34 
Density, 117 
Differential form, 296 

„ parameters, 111 
Displacement, 1 

„ possible, 33 
Dissipation-function, 231 
Dissipative systems, 226 
Distance, mean, 87 
Divisors, elementary, 183 
Doubly-asymptotic orbits, 389 

Eccentric anomaly, 89 
Ejection, orbits of, 411 
Elementary divisors, 183 
Elements of a matrix, 401 
Elimination of the nodes, 341 
Elipsoid of gyration, 124 
„ of inertia, 124 

„ momenta!, 124 

Elliptic coordinates, 97 
Energy, integral of, 62 
„ Kinetic, 35 

„ Potential, 38 
Equations, Appell’s, 258 

„ first Pfaff’s system of, 307 

„ Hamilton’s, of motion, 263 

„ „ partial differential, 

315, 

„ Jacobi’s, 342 
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Equations, Lagrangian, 37 

„ „ in quasi-coordinates, 43 

„ „ with undetermined mul- 

tipliers, 213 
„ variational, 268 

Equidistant Lagrange’s particles, 408 
Equilibrium-configuration, 177 
Equilibrium-problem, 315 
Equimomental bodies, 117 
Ergodic theorem, 417 
Eulerian angles, 9 
Exponents characteristic, 397 
Extended point-transformations, 293 
External forces, 32, 37 


Field of force, 30 
„ „ „ conservative, 38 

» » » parallel, 93 

First Pfaff’s system, 307 
Fixity, 26 

Fixtures, sudden, 169 
Flux of a vector, 14 
Focus, kinetic, 252 
Force, 29 

Forces, central, 77 
„ centrifugal, 41 
„ external and molecular, 32, 37 
Form, differential, 296 
Freedom, degrees of, 34 
Frictional systems, 227 
Function dissipation-, 231 

„ Hamilton’s characteristic, 289 
„ „ principal, 317 

„ Hamiltonian, 265 
„ Jacobi’s, 342 

Function-group, 322 


Gauss’ principle, 255 
Geodesics, 254 
Gravity, 27 
Group, function-, 322 
Group-property, 293 
Gyration, ellipsoid of, 124 
„ radius of, 118 
Gyroscopic terms, 195 

Hadamard’s theorem, 416 
Halphen’s theorem, 5 

Hamilton’s partial differential equation, 315 
„ principle, 246 

,, theorem, 79 

Hamiltonian form of equations of motion, 
264 

„ function, 265 
Herpolhode, 154 
Hertz’s principle, 255 
Holonomic, 33 

Homogeneous contactrtransformations, 301 
Homography, 12 

Ignorable coordinates, 54 
Ignoration of coordinates, 56 


Impact, 234 
Impulse, 49 
Impulsive motion, 48 
Index of stability, 404 
Inelastic bodies, 234 
Inertia, ellipsoid of, 124 

„ moment and product of, 117 

„ principal axes of, 124 

Infinitesimal contact-transformations, 292, 
302 

Initial motions, 45 
Instability, 186, 193, 203, 

Instantaneous axis of rotation, 2 
„ centre of rotation, 3 
Integra of a dynamical system, 53 

„ of angular momentum, 59 

„ classical, 358 

„ of energy, 62 

„ Jacobian, 354 

„ of momentum, 58 

„ of a system of equations, 53 
Integral-invariants, 268 

„ „ absolute and relative, 

271 

Invariable line and plane, 144, 346 
Invariant relations, 326 
Invariants, integral, 268 
Inverse of a transformation, 293 
Involution, 322 
Isoperimetrical systems, 267 

Jacobi’s equation, 342 
„ function, 342 
Jacobian integral, 354 
Joukovsky’s theorem, 107 

Kinematics, I 
Kinetic energy, 35 
,, focus, 252 
„ potential, 38 
Kineto-statics, 37 
Koenigs and Lie’s theorem, 275 
Kowalevski’s top, 164 


Lagrange’s bracket-expressions, 298 
„ equations, 34 

» „ with undetermined 

multipliers, 213 

» „ of impulsive motion, 

50 

» 99 for quasi-coordinates, 

43 

„ three particles, 406 

Lagrangian function, 39 
Lambert’s theorem, 91 
Larmor-Boltzmann representation of the 
Last Multiplier, 278 
Last Multiplier, 277 
Latent roots of a matrix, 401 
Law of Action and Reaction, 29 
„ Newtonian, 86 
Least Action, 248 



Least Curvature or Constraint, 255 
Levi-Civita’s theorem, 325 
Levy’s theorem, 330 
Libration, point of, 411 
Lie and Koenigs 5 theorem, 275 
Liouville’s type, systems of, 67 
Localised vectors, 15 

Mass, 28 

Mathieu transformations, 301 
Matrix, 400 
Mean anomaly, 89 
Mean distance, 87 
„ motion, 88 
Meridian plane, 18 
Molecular forces, 32 
Moment of a force, 30 
„ of inertia, 117 

Momental ellipsoid, 124 
Momentum, 48 

„ angular, 59 

„ corresponding to a coordinate, 

54 

„ integral of, 58 

Motion, impulsive, 48 
„ initial, 45 
„ mean, 88 
„ steady, 193 
Multiplier, Last, 277 * 

Natural family of orbits, 387 
„ systems, 57 

Newton’s theorem on revolving orbits, 83 
Newtonian law, 86 
Node, 349 

Nodes, elimination of the, 341 
Non-holonomic, 33 
Normal coordinates, 181 
„ vibrations, 186, 195 

Orbit, 78 

„ periodic, 386 

Order of an integral-invariant, 268 
„ of a system, 52 
Ordinary periodic solutions, 395 
Oscillation, centre of, 132 

Parallel fields of force, 93 
Parameters, Cayley-Klein, 11 
„ differential, 111 
„ Euler’s, 8 
Particle, 27 

Particles, Lagrange’s, 406 
Pendulum, simple, 72 
„ spherical, 104 

Perfect roughness, 31 
Pericentre, 85 
Perihelion, 86 
Perihelion-constant, 87 
Period, 73 

Periodic solutions or orbits, 386 
„ time, 87 


Pfaff’s expression, 296 

„ system of equations, 307 
Pitch of a screw, 5 
Plane, invariable, 346 
Planetoid, 353 
Poincare’s theorem, 380 
Poinsot’s representation, 152 
Point-transformation, 293 
Poisson’s bracket-expressions, 299 
„ stability, 417 

„ theorem, 320 

Polhode, 154 

Possible displacement, 33 
Potential energy, 38 
„ Kinetic, 38 

„ involving the velocities, 44 

Principal axes of inertia, 124 
„ coordinates, 181 

„ function, 317 

„ moments of inertia, 124 

Principle, Hamilton’s, 246 
„ of Least Action, 248 

„ of Least Curvature or Constraint, 

255 

„ of Relativity, 26 

„ of Superposition of Vibrations, 

186 

Problem of Three Bodies, 339 

„ „ „ in a plane, 351 

„ „ „ restricted, 353 

Product of inertia, 116, 

Prolongation of motion after a collision, 411 

Quadratures, problems soluble by, 54 
Quantitas Motus, 48 
Quasi-coordinates, 41 
Quasi-elliptic orbits, 391 
Quaternions, 9 

Radius of gyration, 118 
Rayleigh’s dissipation-function, 230 
Reaction, law of Action and, 29 
Reciprocal matrix, 401 
Reciprocal theorem, Helmholtz’s, 304 
Reciprocation, 291 
Regularisation, 424 
Relations, invariant, 326 
Relative velocity, 14 

„ integral-invariants, 271 
Relativity, principle of, 26 
Repellent regions of field of force, 413 
Resistance of air, 229 
Restricted problem of three bodies, 353 
.Resultant of vectors, 14 
Reversed forces, 47 
„ motion, 305 

Revolving orbits, 83 
Rigid, 1, 32 

Rodrigues and Hamilton’s theorem, 3 
Rotation about a line, 1 

» ,» 1 . , 

„ instantaneous axis of, 2 



456 


Index of Terms Employed 


Rotation, instantaneous centre of, 3 
Rough, 31 

Screw displacement, 5 
Similarity in dynamical systems, 47 
Singular periodic orbits, 395 
Sleeping top, 206 
Smooth, 31 

Spherical pendulum, 104 
„ top, 159 
Spirals, Cotes 5 , 83 
Stability h, la Poisson, 417 
„ of equilibrium, 186 

„ of motion, 417, 418, 419, 420 

„ of orbits, 397, 412 

„ of steady motion, 193 

„ index of, 404 
„ secular, 203 
Steady motion, 163, 193 
Sub-group, 301 
Sudden f&ture, 169 
Superposition of vibrations, 186 
Surface-density, 118 
Suspension, centre of, 132 
Sylvester’s theorem, 183 
Symbol, Christofifel’s, 39 

„ of an infinitesimal transformation, 
303 

System, adjoint, 287 
Systems, dissipative, 226 
„ frictional, 227 
„ involution-, 322 
„ isoperimetrical, 267 
„ PfafFs, 307 

Thomson’s theorem, 261 
Three Bodies, Problem of, 339 
„ „ „ in a plane, 351 

„ „ „ restricted, 353 


Time, 27 
„ periodic, 87 
Top, 155 

„ Kowalevski’s, 164 
„ sleeping, 206 
„ spherical, 159 
Trajectoiy, 78, 245 
Transformation, contact-, 290, 293 
„ Mathieu’s, 301 

„ Poincares, 423 

« „ point-, 293 

Translation, 1 

Trojan group of asteroids, 409 * 

True anomaly, 89 

Two centres of gravitation, 97 

Type, Liouville’s, 67 

Unit matrix, 401 
Unstable, 186, 193, 203 

Variational equations* 268 
Vector, localised, 15 
Vectors, 13 
Velocity, 14, 33 

„ angular, 15 

„ relative, 14 

„ corresponding to a coordinate, 33 
Vibrations about equilibrium, 177 
„ „ steady motion, 193 

„ normal, 186, 195 

„ of dissipative systems, 232 

„ of non-holonomic systems, 221 

Virtual work, 264 
Vis Matrix , 29 
Vis Viva, 35 

Wave-fronts, 289 
Weber’s law of attraction, 45 
Work, 30 
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